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! RFCO4RS10.CDI #CMOVER_3.0D ASSET_BACKED_HOMEEQUITY ! MAX_CF_VECTSIZE 620

!
Il Created by Intex Deal Maker v3.7.229 , subroutines 3.lal
Il 10/29/2004 10:48 AM

DEAL_COMMENT —

"The tables and other statistical analyses (the 'Hypothetical Performance
Data') that you will produce using Intex with the attached information are
privileged and intended solely for use by you (the party to whom CSFB LLC
provided the computer model used to generate them). The Hypothetical
performance Data will be generated by you using a computer model prepared by
CSFB LLC 1in reliance upon information furnished by the issuer of the
securities and its affiliates, the accuracy and completeness of which has not
been verified by CSFB LLC or any other person. The computer model that you
will use to prepare the Hypothetical Performance Data was furnished to you
solely by CSFB LLC and not by the issuer of the securities. It may not be (a)
used for any purpose other than to make a preliminary evaluation of the
referenced securities or (b) provided by you to any third party other than
your legal, tax, financial and/or accounting advisors for the purposes of
evaluating the Hypothetical Performance Data. You agree that the Hypothetical
Performance Data will be generated by or on behalf of you, and that neither
CSFB LLC nor anyone acting on its behalf has generated or is in any way
responsible for any Hypothetical Performance Data. ; _

Numerous assumptions were used in preparing the computer model you will use
to generate the Hypothetical Performance Data. Those assumptions may or may
not be reflected in the Hypothetical Performance Data. As such, no assurance
can be give as to the Hypothetical Performance Data's accuracy,
appropriateness or completeness in any particular context nor as to whether
the Hypothetical Performance Data and/or the assumptions upon which it is
based reflect present market conditions of future market performance. The
Hypothetical Performance Data should not be construed as either projections or
predictions or as legal, tax, financial or accounting advice."
|

! Modeled in the Intex CMO Modeling Language, (WNYC120016657)

' which is copyright (c) 2004 by Intex Solutions, Inc.

! Intex shall not be held Tiable for the accuracy of this data

' nor for the accuracy of information which is derived from this data.
]

COLLAT_GROUPS 1 2
!

DEFINE PREPAY PPC GROUP 1 RISE_PERS 1 START_CPR O END_CPR 0

DEFINE PREPAY PPC GROUP 2 RAMP 2 4.54545454545455 7.09090909090909
9.63636363636364 12.1818181818182 14.7272727272727 17.2727272727273
19.8181818181818 22.3636363636364 24.9090909090909 27.4545454545455 30 30 30
30 30 30 30 30 30 30 30 50 50 50 50 50 35

DEFINE CONSTANT #OrigCollBal = 1250000000.00
DEFINE CONSTANT #OrigCollBall = 300000000.00
DEFINE CONSTANT #0OrigColl1Bal2 = 950000000.00

DEFINE CONSTANT #OrigBondBal = 1250000000.00
DEFINE CONSTANT #OrigBondBall = 300000000.00
DEFINE CONSTANT #OrigBondBal2 = 950000000.00
DEFINE CONSTANT #SpecSenEnhPctl = 33%

DEFINE CONSTANT #AITargPct = 67.000000000000%
DEFINE CONSTANT #MIlTargPct = 81.500000000000%
DEFINE CONSTANT #MI2TargPct = 88.000000000000%
DEFINE CONSTANT #MI3TargPct = 93.000000000000%
DEFINE CONSTANT #SBITargPct = 93.000000000000%
DEFINE CONSTANT #SpecSenEnhPct2 = 46.5%

DEFINE CONSTANT #AIITargPct = 53.500000000000%



68.000000000000%
79.500000000000%
84.000000000000%
88.500000000000%
92.0000000000007%
92.0000000000007%
300000000.00
950000000.00
1250000000.00

DEFINE CONSTANT #MIIlTargPct
DEFINE CONSTANT #MII2TargPct
DEFINE CONSTANT #MII3TargPct
DEFINE CONSTANT #MII4TargpPct
DEFINE CONSTANT #MIISTargpPct
DEFINE CONSTANT #SBIITargPct
DEFINE #BondBall

DEFINE #BondBal2

DEFINE #BondBal

FULL_DEALNAME: RAMP Series 2004-RS10 Trust
|

DEAL SIZE: 1250000000.00

PRICING SPEED: GROUP 1 HEP 20%

PRICING SPEED: GROUP 2 PPC 100%
! ISSUE DATE: 20041001

SETTLEMENT DATE: 20041029
!

Record date delay: 24

!
DEFINE TR_INDEXDEPS_ALL
!

bEFINE TRANCHE "AIl'", "AI2", "AI3", "AI4", "AIS5", "AI6", "MILl", "MI2", "MI3",
”SBI"’ "AIIZ”, "AIIl", "AII3", "AII4"‘ ”MIIl”, ”MIIZ", |IMII3II, "MII4”, IIMIISH’
”SBII"’ |'AII4BII, I|AII4A'|’ ”R_l"’ VUR_ZII

!

'DEFINE VARNAMES #ReqPercl, #TrigeEnhFracl, #CumLossshftl, #TrigCumiossFracl,
#ReqPerc2, #Trigenhfrac2, #CumLossShft2, #TrigCumLossFrac2, #StepDownl,

#StepbDown?2
|

MASTER_SERVICE_FEE GROUP 1 0.05
f

MASTER_SERVICE_FEE GROUP 2 0.05
!

DEAL_CLOCK_INFO _

ISSUE_CDU_DATE 20041001 _
DEAL_FIRSTPAY_DATE 20041125

!
!

DEFINE #FloorcCollatl = 0.5% * #0rigCollBall

DEFINE #SpecOCTargl = 3.50% * #0rigCollBall

DEFINE STANDARDIZE OC_ACTUAL_VAL GROUP 1 #0C1 =
0.

DEFINE STANDARDIZE OCT_INITVAL GROUP 1 CONSTANT #InitoCTargl =
3.50% * #0rigCollBall

DEFINE STANDARDIZE OCT_STEPDOWN_MONTH GROUP 1 CONSTANT #StepDownDatel = 37

DEFINE STANDARDIZE OCT_STEPDOWN_FRAC  GROUP 1 CONSTANT #StepOCFracl =
0.

DEFINE STANDARDIZE EXCESS_INTEREST GROUP 1 #XSSpreadl =0

DEFINE STANDARDIZE OCT_FLOOR GROUP 1 CONSTANT #FlooroCTargl =
#Floorcollatl

DEFINE STANDARDIZE OCT_VAL GROUP 1 DYNAMIC #Octvall =
#SpecOCTargl
I

DEFINE #FloorcCollat?2 = 0.50% * #OrigCollBal2

DEFINE #SpecOCTarg2 = 4.00% * #0origCollBal2

DEFINE STANDARDIZE OC_ACTUAL_VAL GROUP 2 #0C2 =
0.00

DEFINE STANDARDIZE OCT_INITVAL GROUP 2 CONSTANT #InitoCTarg?2 =
4.00% * #0rigCol1Bal2

DEFINE STANDARDIZE OCT_STEPDOWN_MONTH GROUP 2 CONSTANT #StepDownDate2 = 37

DEFINE STANDARDIZE OCT_STEPDOWN_FRAC GROUP 2 CONSTANT #StepOCFrac2 =
0.

DEFINE STANDARDIZE EXCESS_INTEREST GROUP 2 #XSSpread?2 =0

DEFINE STANDARDIZE OCT_FLOOR GROUP 2 CONSTANT #FlooroCTarg2 =
#Floorcollat2

DEFINE STANDARDIZE OCT_VAL GROUP 2 DYNAMIC #0Octval?2 =
#SpecOCTarg2




[

DEFINE DYNAMIC STICKY #NetRate = ( COLL_I_MISC('COUPON") ) / COLL_PREV_BAL
* 1200

DEFINE DYNAMIC STICKY #NetRatel
COLL_PREV_BAL(1) * 1200

DEFINE DYNAMIC STICKY #NetRate?
COLL_PREV_BAL(2) * 1200
|

( coLL_1_MIsc("couPponN",1) ) /

( COLL_TI_MISC("COUPON",2) ) /
" DEFINE DYNAMIC STICKY #NetRate2Actual360 = #Netrate2 * 30 /
DAYS_DIFF(CURDATE , MONTHS_ADD(CURDATE,-1))

|

' DEFINE DYNAMIC STICKY #NetRatelActual360 = #Netratel * 30 /
DAYS_DIFF(CURDATE , MONTHS_ADD(CURDATE,-1))
|

" DEFINE TABLE "OC_CUMLOSS1™ (49, 2) = "MONTH" "OC_CUMLOSS_FRAC1"

37.1  0.0175

38.1  0.01854166667
39.1 0.01958333333
40.1  0.020625

41.1 0.02166666667
42.1 0.02270833333
43.1 0.02375

44.1 0.02479166667
45.1 0.02583333333
46.1  0.026875

47.1 0.02791666667
48.1 0.02895833333
49,1 0.03

50.1 0.03083333333
51.1 0.03166666667
52.1  0.0325

53.1 0.03333333333
54.1 0.03416666667
55.1 0.035

56.1 0.03583333333
57.1 0.03666666667
58.1 0.0375

59.1 0.03833333333
60.1 0.03916666667
61.1 0.04

62.1 0.040625

63.1 0.04125

64.1 0.041875

65.1 0.0425

66.1 0.043125

67.1  0.04375

68.1 0.044375

69.1 0.045

70.1 0.045625

71.1  0.04625

72.1 0.046875

73.1 0.0475

74.1 0.04770833333
75.1 0.04791666667
76.1  0.048125

77.1  0.04833333333
78.1 0.04854166667
79.1 0.04875

80.1 0.04895833333
81.1 0.04916666667
82.1 0.049375

83.1 0.04958333333
84.1 0.04979166667
360.1 0.05

!
DEFINE TABLE "OC_CUMLOSS2" (37, 2) = "MONTH" "OC_CUMLOSS_FRAC2"

37.1  0.04
38.1 0.041875




39.1 0.04375

40.1  0.045625

41.1  0.0475

42.1  0.049375

43.1  0.05125

44.1 0.053125

45.1  0.055

46.1 0.056875

47.1  0.05875

48.1 0.060625

49.1  0.0625

50.1 0.06395833333
51.1 0.06541666667
52.1 0.066875

53.1 0.06833333333
54.1 0.06979166667
55.1  0.07125

56.1 0.07270833333
57.1  0.07416666667
58.1 0.075625

59.1 0.07708333333
60.1 0.07854166667
61.1 0.08

62.1 0.080625

63.1 0.08125

64.1 0.081875

65.1 0.0825

66.1 0.083125

67.1 0.08375

68.1 0.084375

69.1 0.085

70.1  0.085625

71.1  0.08625

72.1  0.086875

360.1  0.0875

DEFINE TABLE "NASAI" (5, 2) = "MONTH" "NAS_FRACAI"

36.1 0%

60.1  45%
72.1  80%
84.1 100%
96.1 300%

DEFINE #COUPON_AII4 = O

DEFINE #COUPON_AII4B = 0

DEFINE #CQUPON_AIT4A = 0
|

TOLERANCE CLEANUP 0.00
|

TOLERANCE WRITEDOWN_OLOSS 9999999999999. 00

TOLERANCE INTEREST 9999999999999.00
!
INITIAL INDEX LIBOR_6MO 2.211
INITIAL INDEX LIBOR_1YR 2.436
INITIAL INDEX CMT_1YR 2.205
INITIAL INDEX LIBOR_1IMO 1.910

ifdef #CMOVER_3.0E3 _

DEFINE MACRO #TotalPaybackDue[1l] = TOTAL_PAYBACK_DUE({#1})
|

jfndef #CMOVER_3.0E3 _

DEFINE MACRO #TotalPaybackbue[1]

!

]

Tranche "AI1" SEN_FLT ! PAID_DOWN_WHEN ({#Totalpaybackbpue}{"AI11"} LT 0.01);
Block 103200000.00 at 2.09 GROUP 1 FREQ M FLOAT RESET M _

COUPONCAP 30360 NONE ( #NetRatel * 30 / (IF CURDATE EQ
DEAL_FIRST_PAYDATE THEN 26 ELSE 30) ); _

COLL_BAL




DAYCOUNT ACTUAL360 BUSINESS_DAY NONE _
Delay 0 Dated 20041029 Next 20041125
1 * LIBOR_IMO + 0.18
0 999
!
Tranche "AI2" SEN_FIX ! PAID_DOWN_WHEN ({#TotalPaybackbue}{"AI2"} LT 0.01);
Block 27900000.00 at 3.73 GROUP 1 FREQ M _
DAYCOUNT 30360 BUSINESS_DAY NONE _
Delay 24 Dated 20041001 Next 20041125
!
Tranche "AI3" SEN_FIX ! PAID_DOWN_WHEN ({#TotalpPaybackbue}{"AI3"} LT 0.01);
Block 36300000.00 at 4.09 GROUP 1 FREQ M _
DAYCOUNT 30360 BUSINESS_DAY NONE _
Delay 24 Dated 20041001 Next 20041125
!
Tranche "AI4" SEN_FIX_CAP ! PAID_DOWN_WHEN ({#TotalPaybackbDue}{"AI4"} LT
0.01);
Block 39600000.00 at 4.78 GROUP 1 FREQ M FLOAT _
COUPONCAP 30360 NONE ( #NetRatel ); _
DAYCOUNT 30360 BUSINESS_DAY NONE _
Delay 24 Dated 20041001 Next 20041125
( 4.78 )
0 999
!
Tranghe "AI5" SEN_FIX_CAP ! PAID_DOWN_WHEN ({#TotalpPaybackbue}{"AI5"} LT
0.01);
Block 27900000.00 at 5.68 GROUP 1 FREQ M FLOAT _
COUPONCAP 30360 NONE ( #NetRatel ); _
DAYCOUNT 30360 BUSINESS_DAY NONE _
Delay 24 Dated 20041001 Next 20041125
( IF ((COLL_BAL("LAGMON_2",1) / #OrigColiBall) < 10%) THEN 6.18 ELSE 5.68

0 999
!
Tranche "AI6'" SEN_NAS_FIX_CAP ! PAID_DOWN_WHEN ({#TotalPaybackDue}{"AI6"} LT
0.01);
Block 26100000.00 at 4.69 GROUP 1 FREQ M FLOAT _
COUPONCAP 30360 NONE ( #NetRatel ); _
DAYCOUNT 30360 BUSINESS_DAY NONE _
Delay 24 Dated 20041001 Next 20041125
( 4.69 )
0 999
!
Tranche "MI1" MEZ_FIX_CAP ! PAID_DOWN_WHEN ({#TotalPaybackbue}{"MI1"} LT
0.01);
Block 21750000.00 at 5.31 GROUP 1 FREQ M FLOAT _
COUPONCAP 30360 NONE ( #NetRatel ); _
DAYCOUNT 30360 BUSINESS_DAY NONE _
Delay 24 Dated 20041001 Next 20041125
( IF ((coLL_BAL("LAGMON_2",1) / #OrigCollBall) < 10%) THEN 5.81 ELSE 5.31

0 999
!
Tranghe "MI2" MEZ_FIX_CAP ! PAID_DOWN_WHEN ({#TotalpPaybackbDue}{"MI2"} LT
0.01);
Block 9750000.00 at 5.71 GROUP 1 FREQ M FLOAT _
COUPONCAP 30360 NONE ( #NetRatel ); _
DAYCOUNT 30360 BUSINESS_DAY NONE _
Delay 24 Dated 20041001 Next 20041125
( IF ((COLL_BAL("LAGMON_2",1) / #0OrigcollBall) < 10%) THEN 6.21 ELSE 5.71

0 999

!
Tranghe "MI3" MEZ_FIX_CAP ! PAID_DOWN_WHEN ({#TotalPaybackDue}{"MI3"} LT
0.01);
Block 7500000.00 at 5.9 GROUP 1 FREQ M FLOAT _
COUPONCAP 30360 NONE ( #NetRatel ); _
DAYCOUNT 30360 BUSINESS_DAY NONE _




Delay 24 Dated 20041001 Next 20041125
6 IF ((COLL_BAL("LAGMON_2",1) / #origCol1Ball) < 10%) THEN 6.4 ELSE 5.9 )
999
{
grgnghe "SBI" JUN_OC_RES_NO ! PAID_DOWN_WHEN ({#TotalpPaybackbDue}{"sBI"} LT
.01);
Block 0.00 at 0 GROUP 1 FREQ M _
DAYCOUNT 30360 BUSINESS_DAY NONE _
Delay 24 Dated 20041001 Next 20041125
]
Tranche "AII2" SEN_FLT ! PAID_DOWN_WHEN ({#TotalPaybackDue}{"AII2"} LT 0.01);
Block 150000000.00 at 2.15 GROUP 2 FREQ M FLOAT RESET M _
COUPONCAP 30360 NONE ( #NetRate2 * 30 / (IF CURDATE EQ
DEAL_FIRST_PAYDATE THEN 26 ELSE 30) ); _
DAYCOUNT ACTUAL360 BUSINESS_DAY NONE _
Delay 0 Dated 20041029 Next 20041125
1 * LIBOR_1IMO + 0.24
' 0 14
Tranche "AII1" SEN_FLT ! PAID_DOWN_WHEN ({#TotalPaybackbue}{"AII1"} LT 0.01);
Block 351700000.00 at 2.09 GROUP 2 FREQ M FLOAT RESET M _
COUPONCAP 30360 NONE ( #NetRate2 * 30 / (IF CURDATE EQ
DEAL_FIRST_PAYDATE THEN 26 ELSE 30) ); _
DAYCOUNT ACTUAL360 BUSINESS_DAY NONE _
Delay O Dated 20041029 Next 20041125
1 * LIBOR_IMO + 0.18
| 0 14
Tranche "AII3"” SEN_FLT ! PAID_DOWN_WHEN ({#TotalPaybackbue}{"AII3"} LT 0.01);
Block 235400000.00 at 2.25 GROUP 2 FREQ M FLOAT RESET M _
COUPONCAP 30360 NONE ( #NetRate2 * 30 / (IF CURDATE EQ
DEAL_FIRST_PAYDATE THEN 26 ELSE 30) ); _
DAYCOUNT ACTUAL360 BUSINESS_DAY NONE _
Delay 0 Dated 20041029 Next 20041125
(1 * LIBOR_IMO + ( IF ((COLL_BAL("LAGMON_2",2) / #0rigCollBal2) < 10%)
THEN 0.68 ELSE 0.34 ))
0 14
|
Tranche "AII4" SEN_FLT ! PAID_DOWN_WHEN ({#TotalPaybackDue}{"AII4"} LT 0.01);
Block 30000000.00 at 2.4 GROUP 2 FREQ M FLOAT RESET M _
COUPONCAP 30360 NONE ( #NetRate2 * 30 / (IF CURDATE EQ
DEAL_FIRST_PAYDATE THEN 26 ELSE 30) ); _
DAYCOUNT ACTUAL360 BUSINESS_DAY NONE _
Delay 0 Dated 20041029 Next 20041125
(1 * LIBOR_IMO + ( IF ((COLL_BAL("LAGMON_2",2) / #0rigcCol1Bal2) < 10%)
THEN 0.98 ELSE 0.49 ))
' 0 14
Tranche "MII1" MEZ_FLT ! PAID_DOWN_WHEN ({#TotalPaybackbue}{"MII1"} LT 0.01);
Block 68900000.00 at 2.61 GROUP 2 FREQ M FLOAT RESET M _
COUPONCAP 30360 NONE ( #NetRate2 * 30 / (IF CURDATE EQ
DEAL_FIRST_PAYDATE THEN 26 ELSE 30) ); _
DAYCOUNT ACTUAL360 BUSINESS_DAY NONE _
belay 0 Dated 20041029 Next 20041125
(1 * LIBOR_IMO + ( IF ({COLL_BAL("LAGMON_2",2) / #0OrigCollBal2) < 10%)
THEN 1.05 ELSE 0.7 ))
| 0 14
Tranche "MII2" MEZ_FLT ! PAID_DOWN_WHEN ({#TotalPaybackbue}{"MII2"} LT 0.01);
Block 54600000.00 at 3.16 GROUP 2 FREQ M FLOAT RESET M _
COUPONCAP 30360 NONE ( #NetRate2 * 30 / (IF CURDATE EQ
DEAL_FIRST_PAYDATE THEN 26 ELSE 30) ); _
DAYCOUNT ACTUAL360 BUSINESS_DAY NONE _
Delay 0 Dated 20041029 Next 20041125
(1 * LIBOR_IMO + ( IF ((COLL_BAL("LAGMON_2",2) / #0Origcoll1Bal2) < 10%)
THEN %.875 ELSE 1.25 ))
14




Tranche "MII3" MEZ_FLT ! PAID_DOWN_WHEN ({#TotalPaybackbue}{"MII3"} LT 0.01);
Block 21400000.00 at 3.41 GROUP 2 FREQ M FLOAT RESET M _
COUPONCAP 30360 NONE ( #NetRate2 * 30 / (IF CURDATE EQ
DEAL_FIRST_PAYDATE THEN 26 ELSE 30) ); _
DAYCOUNT ACTUAL360 BUSINESS_DAY NONE _
Delay 0 Dated 20041029 Next 20041125
(1 * LIBOR_IMO + ( IF ((COLL_BAL({"LAGMON_2",2) / #0OrigCollBal2) < 10%)
THEN 2.25 ELSE 1.5 ))
| 0 14
Tranche "MII4" MEZ_FLT ! PAID_DOWN_WHEN ({#TotalPaybackbDue}{"MII4"} LT 0.01);
Block 21400000.00 at 3.76 GROUP 2 FREQ M FLOAT RESET M _
COUPONCAP 30360 NONE ( #NetRate2 * 30 / (IF CURDATE EQ
DEAL_FIRST_PAYDATE THEN 26 ELSE 30) ); _
DAYCOUNT ACTUAL360 BUSINESS_DAY NONE _
Delay 0 Dated 20041029 Next 20041125
(1 * LIBOR_IMO + ( IF ((coLL_BAL("LAGMON_2",2) / #O0rigcCollBal2) < 10%)
THEN 2.775 ELSE 1.85 ))
0 14
{
Tranche "MIIS" MEZ_FLT ! PAID_DOWN_WHEN ({#TotalrPaybackbue}{"mMI1I5"} LT 0.01);
Block 16600000.00 at 3.86 GROUP 2 FREQ M FLOAT RESET M _
COUPONCAP 30360 NONE ( #NetRate2 * 30 / (IF CURDATE EQ
DEAL_FIRST_PAYDATE THEN 26 ELSE 30) ); _
DAYCOUNT ACTUAL360 BUSINESS_DAY NONE _
Delay 0 Dated 20041029 Next 20041125
(1 * LIBOR_IMO + ( IF ((COLL_BAL("LAGMON_2",2) / #0OrigColliBal2) < 10%)
THEN 2.925 ELSE 1.95 ))
0 14
|
grggghe "SBII" JUN_OC_RES_NO ! PAID_DOWN_WHEN ({#TotalPaybackbDue}{"SBII"} LT
Block 0.00 at 0 GROUP 2 FREQ M _
DAYCOUNT 30360 BUSINESS_DAY NONE _
Delay 24 Dated 20041001 Next 20041125
|
Tranche "AII4B" MODELING EXCHANGE
Block 17400000.00 FLOAT GROUP 2 _
DAYCOUNT ACTUAL360 BUSINESS_DAY NONE FREQ M _
Delay 0 Dated 20041029 Next 20041125
( #COUPON_AII4B)
| 0 999

Tranche "AII4A" MODELING EXCHANGE
Block 12600000.00 FLOAT GROUP 2 _
DAYCOUNT ACTUAL360 BUSINESS_DAY NONE FREQ M _
Delay 0 Dated 20041029 Next 20041125
( #COUPON_AII4A)
0 999
'
Tranche "R_1" JUN_RES
Block 300000000.00 at 0 GROUP 1 NOTIONAL WITH GROUP 1 _
DAYCOUNT 30360 BUSINESS_DAY NONE _
| FREQ M Delay 24 Dated 20041001 Next 20041125
Tranche "R_2" JUN_RES
Block 950000000.00 at 0 GROUP 2 NOTIONAL WITH GROUP 2 _
DAYCOUNT 30360 BUSINESS_DAY NONE _
FREQ M Delay 24 Dated 20041001 Next 20041125

Tranche "#ocCl" SYMVAR

Tranche "#SpecoCTargl" SYMVAR
!

Tranche "#0C2" SYMVAR

Tranche "#SpecoOCTarg2" SYMVAR

Tranche "COF2" PSEUDO
Block USE PCT 100.0 100.0 of MII1l#1l




Block USE PCT 100.0 100.0 of MIIZ2#1
Block USE PCT 100.0 100.0 of MII3#1
Block USE PCT 100.0 100.0 of MIIA4#1
Block USE PCT 100.0 100.0 of MIIS#1
Block USE PCT 100.0 100.0 of AIIZ2#1
Block USE PCT 100.0 100.0 of AIIl#1
Block USE PCT 100.0 100.0 of AII3#1
Block USE PCT 100.0 100.0 of AII4#1

|

Tranche "COF1" PSEUDO
Block USE PCT 100.0 100.0 of AI6#1
Block USE PCT 100.0 100.0 of AIl#1
Block USE PCT 100.0 100.0 of AI2#1
Block USE PCT 100.0 100.0 of AI3#1
Block USE PCT 100.0 100.0 of AI4#1
Block USE PCT 100.0 100.0 of AI5#1
Block USE PCT 100.0 100.0 of MI1#1
Block USE PCT 100.0 100.0 of MI2#1
Block USE PCT 100.0 100.0 of MI3#1

!
!
DEFINE PSEUDO_TRANCHE COLLAT _

Delay 24 Dated 20041001 Next 20041125 Settle 20041029
DEFINE PSEUDO_TRANCHE COLLAT GROUP 1 _

Delay 24 Dated 20041001 Next 20041125 settle 20041029
DEFINE PSEUDO_TRANCHE COLLAT GROUP 2 _

Delay 24 Dated 20041001 Next 20041125 Settle 20041029
!

CREDIT_SUPPORT_BASIS GROUP_DEAL
!
ifdef #cmover_3.0g2 _

DEFINE MACRO #BalanceRatio[1l]
!
ifndef #cmover_3.0g2 _

DEFINE MACRO #BalanceRatio[1l]
!

CLASS "RESID_1" NO_BUILD_TRANCHE _

BALANCE_RATIO {#1}

= "R_1#1"

CLASS "RESID_2" NO_BUILD_TRANCHE _
= "R_Z#l"

CLASS "AI6" NO_BUILD_TRANCHE _

SHORTFALL_PAYBACK COUPONCAP TRUE _
SHORTFALL_EARN_INT COUPONCAP TRUE _
= I|AI6ll

CLASS "AIl" NO_BUILD_TRANCHE _
SHORTFALL_PAYBACK COUPONCAP TRUE _
SHORTFALL_EARN_INT COUPONCAP TRUE _
—_ "AI]_”

CLASS "AI2" NO_BUILD_TRANCHE _
SHORTFALL_PAYBACK COUPONCAP TRUE
SHORTFALL_EARN_INT COUPONCAP TRUE _
- HAI2H

CLASS "AI3" NO_BUILD_TRANCHE _
SHORTFALL_PAYBACK COUPONCAP TRUE _
SHORTFALL_EARN_INT COUPONCAP TRUE _
= IIAI3|I

CLASS "AI4" NO_BUILD_TRANCHE _
SHORTFALL_PAYBACK COUPONCAP TRUE _
SHORTFALL_EARN_INT COUPONCAP TRUE _
= "AI4"

CLASS "AI5" NO_BUILD_TRANCHE _
SHORTFALL_PAYBACK COUPONCAP TRUE
SHORTFALL_EARN_INT COUPONCAP TRUE
= "AIS"

CLASS "MI1" NO_BUILD_TRANCHE _
SHORTFALL_PAYBACK COUPONCAP TRUE _
SHORTFALL_EARN_INT COUPONCAP TRUE _
= ”M:[l”




CLASS "m12" NO_BUILD_TRANCHE _
SHORTFALL_PAYBACK COUPONCAP TRUE
SHORTgALL_EARN_INT COUPONCAP TRUE
—_ IIMI "

CLASS "MI3" NO_BUILD_TRANCHE _
SHORTFALL_PAYBACK COUPONCAP TRUE
SHORTFALL_EARN_INT COUPONCAP TRUE

= "MI3"

CLASS "SBI" NO_BUILD_TRANCHE _
_- “SBI"

CLASS "AII2" NO_BUILD_TRANCHE _

SHORTFALL_PAYBACK COUPONCAP TRUE
SHORTFALL_EARN_INT COUPONCAP TRUE
= ”AIIZ"

CLASS "AII1" NO_BUILD_TRANCHE _
SHORTFALL_PAYBACK COUPONCAP TRUE
SHORTFALL_EARN_INT COUPONCAP TRUE
- HAIIlll

CLASS "AII3" NO_BUILD_TRANCHE _
SHORTFALL_PAYBACK COUPONCAP TRUE
SHORTFALL_EARN_INT COUPONCAP TRUE

= "ATI3"

CLASS "AII4B" DISTRIB_CLASS RULES _
= "AII4B"

CLASS "AII4A" DISTRIB_CLASS RULES _
= "AII4A"

CLASS "MII1" NO_BUILD_TRANCHE _

SHORTFALL_PAYBACK COUPONCAP TRUE
SHORTFALL_EARN_INT COUPONCAP TRUE
- llMIIlll

CLASS "MII2" NO_BUILD_TRANCHE _
SHORTFALL_PAYBACK COUPONCAP TRUE
SHORTFALL_EARN_INT COUPONCAP TRUE
— ”MIIZ”

CLASS "MII3" NO_BUILD_TRANCHE _
SHORTFALL_PAYBACK COUPONCAP TRUE
SHORTFALL_EARN_INT COUPONCAP TRUE
- ”MII3"

CLASS "MII4" NO_BUILD_TRANCHE _
SHORTFALL_PAYBACK COUPONCAP TRUE
SHORTFALL_EARN_INT COUPONCAP TRUE
= "MII4"

CLASS "MIIS" NO_BUILD_TRANCHE _
SHORTFALL_PAYBACK COUPONCAP TRUE
SHORTFALL_EARN_INT COUPONCAP TRUE
= "MIIS'I

CLASS "SBII" NO_BUILD_TRANCHE _

- IISBIIH

CLASS "AAANN" DISTRIB_CLASS PRORATA WRITEDOWN_BAL PRORATA
= ”AIl” "AI2" ”AI3" IIAI4II ”AIS“

CLASS "AI" WRITEDOWN_BAL PRORATA ALLOCATION _

- IIAIGH IlAAANNH

CLASS "AIIA" DISTRIB_CLASS PRORATA WRITEDOWN_BAL PRORATA
= "AII2" "AII4B"

CLASS "AII4" NO_BUILD_TRANCHE _

SHORTFALL_PAYBACK COUPONCAP TRUE _
SHORTFALL_EARN_INT COUPONCAP TRUE _
SHORTFALL_PAYBACK PRINCIPAL_LOSS TRUE SHORTFALL_EARN_INT
INTEREST TRUE = "AII4", _
COMBINE_CLASSES {#BalanceRatio}{1.0} = "AII4B" "AII4A"

CLASS "AIIB" DISTRIB_CLASS PRORATA WRITEDOWN_BAL PRORATA _
= "AII1" "AII3" "AII4A"

CLASS "AII" WRITEDOWN_BAL PRORATA ALLOCATION
—_ IIAIIAII ”AIIB”

CLASS "GRP1" _
WRITEDOWN_BAL RULES _




DISTRIB_CLASS RULES _
SHORTFALL_PAYBACK PRINCIPAL_LOSS TRUE _
SHORTFALL_EARN_INT INTEREST TRUE _

= ”AI” IIMIlll IIMIZII ”MI3" "SBI" "RESID_l"

CLASS "GRP2" _
WRITEDOWN_BAL RULES _
DISTRIB_CLASS RULES _
SHORTFALL_PAYBACK PRINCIPAL_LOSS TRUE _
SHORTFALL_EARN_INT INTEREST TRUE _
= IIAIIH IIMIIlH IIMIIzll ”MII3" I|MII4II ”MIIS” HSBII"
"RESID_2"
I
CLASS "ROOT" ROOT_LIST = "GRP1" "GRP2"
f
GROUP 0 ROOT =12
|
!
DEFINE PSEUDO_TRANCHE CLASS "AII" Delay O Dated 20041029 Next

20041125 DAYCOUNT ACTUAL360 BUSINESS_DAY NONE
!

DEFINE PSEUDO_TRANCHE CLASS "AI" Delay 24 Dated 20041001 Next
20041125 DAYCOUNT 30360 BUSINESS_DAY NONE
!

DEFINE PSEUDO_TRANCHE CLASS "AAANN" Delay 24 Dated 20041001 Next
20041125 DAYCOUNT 30360 BUSINESS_DAY NONE
!

DEFINE PSEUDO_TRANCHE CLASS "AIIA" Delay O Dated 20041029 Next
20041125 DAYCOUNT ACTUAL360 BUSINESS_DAY NONE
|

DEFINE PSEUDO_TRANCHE CLASS "AIIB" Delay O Dated 20041029 Next
20041125 DAYCOUNT ACTUAL360 BUSINESS_DAY NONE
1

DEFINE PSEUDO_TRANCHE CLASS "AII4B" Delay O Dated 20041029 Next
20041125 DAYCOUNT ACTUAL360 BUSINESS_DAY NONE
!

DEFINE PSEUDO_TRANCHE CLASS "AII4A" Delay O Dated 20041029 Next
20041125 DAYCOUNT ACTUAL360 BUSINESS_DAY NONE
!

'
CROSSOVER When 0
TRIGGER "StepUp-CumLossl" _

FULL_NAME  "Group 1 Step Up Cumulative Loss Trigger"
ORIG_TESTVAL 0.000% _

TESTVAL ( #TrigCumiossFracl); _
ORIG_TARGETVAL 1.75% _

TARGETVAL (#cumLossshftl); _
TRIGVAL LODIFF

|

TRIGGER '"StepUp-DTqEnhl" _ ) )
FULL_NAME  "Group 1 Step Up Enhancement Delinquency Trigger" _
ORIG_TESTVAL  0.000% _

TESTVAL ( #TrigeEnhFracl); _
ORIG_TARGETVAL 6.24% _

TARGETVAL (#RegPercl); _
TRIGVAL LODIFF

TRIGGER "STEPUP_TRIGGERL" _
FULL_NAME  "Group 1 Step Up Trigger" _
DEFINITION "A Step Up Trigger exists, if_
; (1) a percentage calculated as the quotient of the amount of cumulative_
realized losses divided by the original collateral balance exceeds the target
defined by a schedule;_

Month <= %5
37 1.75%; _
38 1.854166667%; _
39 1.958333333%; _



40 2.0625%; _

41 2.166666667%; _
42 2.270833333%; _
43 2.375%; _

44 2.479166667%; _
45 2.583333333%; _
46 2.6875%; _

47 2.791666667A -
48 2.895833333%; _
49 3%,

50 3. 083333333%, -
51 3.166666667%; _
52 3.25%;, _

53 3. 333333333% -
54 3.416666667%; _
55 3.5%;, _

56 3.583333333%; _
57 3.666666667%; _
58 3.75%; _

59 3. 833333333%, _
60 3.916666667%; _
61 4%,

62 4. 0625%,

63 4.125%; _

64 4.1875%;

65 4.25%; _

66 4.3125%;

67 4.375%; _

68 4.4375%;

69 4,5%; _

70 4.5625%;

71 4.625%; _

72 4.6875%;

73 4.75%; _

74 4.770833333%; _
75 4.791666667%; _
76 4.8125%; _

77 4.833333333%; _
78 4.854166667%; _
79 4.875%; _

80 4,.895833333%; _
81 4.916666667%; _
82 4.9375%; _

83 4.958333333%; _
84 4. 9791666676, -
360 5%;

or;(2) the aggregate principal balance of all delinguent loans * 1_
as a percentage of the respective collateral balance exceeds :_
48% * the Senior Enhancement Percentage.'_
IMPACT "If a Step Up Trigger is in effect the OC target will
change to_
the last value before the trigger occurred if a stepdown has_
occurred. It has no effect if a stepdown has not occurred.”
EFFECTIVE_WHEN (If #StepDownl Then TRIG_EFFECTIVE_YES E]se
TRIG_EFFECTIVE_ALWAYSPASS); _
TRIGVAL FORMULA ( min(TRIGGER('StepUp-CumLossl™, "TRIGVAL"),
TRIGGER("StepUp—D1qEnhl”,"TRIGVAL")));

TRIGGER "StepUp-CumLoss2" _ . .
FULL_NAME  "Group 2 Step Up Cumulative Loss Trigger" _
ORIG_TESTVAL  0.000% _

TESTVAL ( #TrigCumLossFrac2); _
ORIG_TARGETVAL 4% _

TARGETVAL (#CumLossshft2); _
TRIGVAL LODIFF

I
TRIGGER "StepUp-DlgEnh2" _




FULL_NAME  "Group 2 Step Up Enhancement Delinquency Trigger™ _
ORIG_TESTVAL 0.000% _

TESTVAL ( #TrigEnhFrac2); _
ORIG_TARGETVAL 6.54589473684211% _
TARGETVAL (#ReqgPerc2); _
TRIGVAL LODIFF

TRIGGER "STEPUP_TRIGGER2" _
FULL_NAME  "Group 2 Step Up Trigger" _
DEFINITION "A Step Up Trigger exists, if_
; (1) a percentage calculated as the quotient of the amount of cumulative_
realized losses divided by the original collateral balance exceeds the target
defined by a schedule;_

Month <= %
37 4%  _
38 4,1875%;
39 4,375%; _
40 4,5625%;
41 4.75%; _
42 4.9375%;
43 5.125%; _
44 5.3125%;
45 5.5%; _
46 5.6875%;
47 5.875%; _
48 6.0625%;
49 6.25%; _
50 6.395833333%; _
51 6.541666667%; _
52 6.6875%; _
53 6.833333333%; _
54 6.979166667%; _
55 7.125%; _
56 7.270833333%; _
57 7.416666667%; _
58 7.5625%; _
59 7.708333333%; _
60 7.854166667%; _
61 8%; _
62 8.0625%; _
63 8.125%; _
64 8.1875%;
65 8.25%; _
66 8.3125%;
67 8.375%; _
68 8.4375%;
69 8.5%; _
70 8.5625%;
71 8.625%; _
72 8.6875%;
360 8.75%;

or;(2) the aggregate principal balance of all delinquent Toans * 1_
as a percentage of the respective collateral balance exceeds :_
34% * the Senilor Enhancement Percentage.'_
IMPACT "If a Step Up Trigger is in effect the 0OC target will
change to_
the last value before the trigger occurred if a stepdown has_
occurred. It has no effect if a stepdown has not occurred.” _
EFFECTIVE_WHEN (If #StepDown2 Then TRIG_EFFECTIVE_YES Else
TRIG_EFFECTIVE_ALWAYSPASS); _
TRIGVAL FORMULA ( min(TRIGGER{"'StepUp-Cumioss2","TRIGVAL"),
TRIGGER("StepUp-DI1gEnh2","TRIGVAL")));
|

DEFINE DYNAMIC STICKY #COUPON_AII4 = (OPTIMAL_INTPMT("AII4") -
COUPONCAP_SHORTFALL("AII4")) / BBAL("AII4") * 36000 /
NDAYS_ACCRUE_INT("AII4#1")

DEFINE DYNAMIC STICKY #COUPON_AII4B = (OPTIMAL_INTPMT("AII4"™) -




COUPONCAP_SHORTFALL("AII4")) / BBAL("AII4™) * 36000 /
NDAYS_ACCRUE_INT("AII4B#1")

DEFINE DYNAMIC STICKY #COUPON_AII4A = (OPTIMAL_INTPMT("AII4") -
COUPONCAP_SHORTFALL("AITI4")) / BBAL("AII4") * 36000 /
NDAYS_ACCRUE_INT("AII4A#1")
|

OPTIONAL REDEMPTION: "Cleanup_call_1" _
WHEN_EXPR ( COLL_BAL(1) / #0rigColliBall < 10% ); _
TARGET GROUP 1 _
PRICE_P ( coLL_BAL(1) ); _
DISTR_P RULES "OPTR_GROUP_1"

OPTIONAL REDEMPTION: "Cleanup_call_2" _ .
WHEN_EXPR ( COLL_BAL(2) / #o0rigCollBal2 < 10% );
TARGET GROUP 2 _
PRICE_P ( COLL_BAL(2) ); _
DISTR_P RULES "OPTR_GROUP_2"
i
!
INTEREST_SHORTFALL GROUP 1 FULL_PREPAY Compensate Pro_rata _
PARTIAL_PREPAY Compensate Pro_rata _
LOSS NO_Compensate SUBORDINATED ACCUM
|
INTEREST_SHORTFALL GROUP 2 FULL_PREPAY Compensate Pro_rata _
PARTIAL_PREPAY Compensate Pro_rata _

LOSS NO_Compensate SUBORDINATED ACCUM
|

TRANCHE MISCINFO

ATl RATING SP "AAA"
AI2 RATING SP "AAA"
AI3 RATING SP "AAA"
AI4 RATING SP "AAA"
AIS RATING SP "AAA"
AI6 RATING SP "AAA"
MI1 RATING SP "AA"
MI2 RATING SP "A"
MI3 RATING SP "BBB"
SBI RATING MD "NA"
R_1 RATING MD "NA"
AIIl RATING SP "AAA"
AII2 RATING SP "AAA"
AII3 RATING SP "AAA"
AII4 RATING SP "AAA"
MIT1 RATING SP "AA"
MII2 RATING SP "A"
MII3 RATING SP "A-"
MII4 RATING SP "BBB+"
MIIS RATING SP "BBB"
SBII RATING MD "NA"
R_2 RATING MD ""NA"
COF2 RATING MD "NA"
COF1 RATING MD "NA"

|
DEFINE MACRO BLOCK #AI_Int =

from : CLASS ( "AI" )
pay : CLASS INTEREST PRO_RATA ( "AI6"; "AAANN" )

from : CLASS ( "AAANN" )
pay : CLASS INTEREST PRO_RATA ( "AIl"; "AI2"; "AI3"; "AI4"; "AI5" )

from : CLASS ( "AI" )




pay : CLASS INTSHORT PRO_RATA { "AI6"; "AAANN" )

from : CLASS ( "AAANN" )
pay : CLASS INTSHORT PRO_RATA ( "AIl"; "AI2"; "AI3"; "AI4"; "AI5" )

calculate : #NasCeilAI = MIN ( BBAL("AI6"), CASH_ACCOUNT("AI"), #NasFracAl
* #NasShiftAI * CASH_ACCOUNT("AI™) )
subject to : CEILING ( #NasCeilAI )
from : CLASS ( "AI" )
pay : CLASS BALANCE SEQUENTIAL ("AIG6")
from : CLASS ( "AI" )
pay : CLASS BALANCE SEQUENTIAL ("AAANN", "AI6')

from :  CLASS ( "AAANN" )
pay : CLASS BALANCE SEQUENTIAL ( "AIl", "AI2", "AI3", "AI4", "AIS" )

from : CLASS ( "AIb6" )

pay : SEQUENTIAL ( "AI&#1" )
from : cLASS ( "AIl1" )

pay : SEQUENTIAL ( "AIl#l" )
from : CLASS ( "AI2" )

pay : SEQUENTIAL ( "AIZ2#1" )
from : CLASS ( "AI3" )

pay : SEQUENTIAL ( "AI3#1" )
from : cLass ( "Ai4" )

pay : SEQUENTIAL ( "AI4#1" )
from : CLASS ( "AI5" )

pay : SEQUENTIAL ( "AIS#1" )

from : CLASS ( "MIl1l" )
pay : SEQUENTIAL ( "MI1#1" )

from : CLASS ( "MI2" )
pay : SEQUENTIAL ( "MI2#1" )

from : CLASS ( "MI3" )
pay : SEQUENTIAL ( "MI3#1" )

DEFINE MACRO BLOCK #AII_Int =




cLAass ( "AII" )

pay CLASS INTEREST PRO_RATA ( "AIIA"; "AIIB" )

from CLASS ( "AIIA" )

pay CLASS INTEREST PRO_RATA ( "AII2"; "AII4B" )

from CLASS ( "ATIB" )

pay CLASS INTEREST PRO_RATA ( "AII1"; "AII3"; "AII4A" )
from CLASS ( "AII4B" ; "AII4A" )

pay CLASS INTEREST PRO_RATA ( "AII4" )

DEFINE MACRO BLOCK #AII_InS =

from CLASS ( "AII" )

pay CLASS INTSHORT PRO_RATA ( "AIIA"; "AIIB" )

from CLASS ( "AIIA" )

pay CLASS INTSHORT PRO_RATA ( "AII2"; "AII4B" )
from CLASS ( "AIIB" )

pay CLASS INTSHORT PRO_RATA ( "AII1"™; "AII3"; "AII4A" )
from CLASS ( "AII4B" ; "AII4A" )

pay CLASS INTSHORT PRO_RATA ( "AII4" )

pay :

pay

CLASS ( "AII" ) .
CLASS BALANCE PRO_RATA ( "AIIA" ; "AIIB" )

CLASS ( "AIIA" )
CLASS BALANCE SEQUENTIAL ( "AII2", "AII4B" )

CEILING ( (BBAL("AII4B#1")-BBAL("AII4B"™)) )
SEQUENTIAL ( "AII4B#1")

CLASS ( "AIIB" )
CLASS BALANCE SEQUENTIAL ( "AIIl", "AII3", "AII4A" )

CEILING ( (BBAL("AII4A#1")-BBAL("AII4A")) )
SEQUENTIAL ( "AITI4A#1")

SUBACCOUNT ( #P_AII4, CLASS "AII4B" )
CLASS BALANCE SEQUENTIAL ( "AII4" )
SUBACCOUNT ( #P_AII4, CLASS "AII4A" )
CLASS BALANCE SEQUENTIAL ( "AII4" )




from : CLASS ( "AII4B" ; "AII4A" )
pay : AS_INTEREST ("R_1#1")

from : CLASS ( "AII2" )
pay : SEQUENTIAL ( "AII2#1" )
from : CLASS ( "AII4" )
pay : SEQUENTIAL ( "AIT4#1" )
from : CLASS ( "AII1l" )
pay : SEQUENTIAL ( "ATI1#1" )
from : CLASS ( "ATII3" )
pay : SEQUENTIAL ( "AII3#1" )

from : CLASS ( "MII1" )
pay : SEQUENTIAL ( "MII1#1" )

from : cLAss ( "MII2" )
pay : SEQUENTIAL ( "MII2#1" )

from : CLASS ( "MII3" )
pay : SEQUENTIAL ( "MII3#1" )

from : CLASS ( "MII4" )
pay : SEQUENTIAL ( "MII4#1" )

from : cLASS ( "MII5" )
pay : SEQUENTIAL ( "MIIS#1" )

calculate : #BegBondBall =
BBAL ("AIGH#1" ,"AT1#1", "AT2#1","AT3#1", "AT4#1" ,"ATIS#1", "MI1#1","MI2#1", "MI3#1")

calculate : #BegBondBal2 =
BBAL{"AIIZ2#1","AII4B#1", "ATI1#1", "ATI3#1", "AII4A#1", "MIT1#1"," "MITI2#1", " "MII3#1"
, "MII4#1","MIIS#1™)

calculate : #Princl

coLL_p(1)
!

calculate : #Interestl coLL_T1(1)



calculate : #Princ2 = COLL_P(2)
!

calculate : #Interest?2 = COLL_I(2)
!

calculate : #PrevSpecOCl = #SpecOCTargl
!

calculate : #CurrentoCl = MAX( 0, COLL_PREV_BAL(1) -
BBAL("AIG#1", "AI1#1", "AIZ2#1", "AI3#1", "AI4#1", "AIS#1", "MI1#1", "MI2#1",
"MI3#1'))
!

calculate : #XSSpreadl = MAX( 0, #Interestl -

OPTIMAL_INTPMT("GRP1") - INTSHORT_ACCUM{"GRP1l") + COUPONCAP_SHORTFALL("GRP1")
)

calculate : #FlooroCTotall = #FlooroCTargl
!
calculate : #StepOCTargl = COLL_BAL(1) * #StepOCFracl
!
calculate : #StepDownDatePassl = CURMONTH GE #StepDownDatel
!
calculate : #StepbownBall = COLL_BAL(1) < #origCollBall * 50%
!
calculate : #StepbDownl = #StepDownl OR ( #StepDownDatePassl AND
#StepbownBall )
!
calculate : #RegPercl = 48% * (COLL_PREV_BAL{1) - BBAL("AI") )
/ COLL_PREV_BAL(1)
!
calculate : #TrigEnhFracl =1 * AVG_COLL("RATE",-1,2,3,1)
!
calculate : #Cumbossshftl = LOOKUP_TBL( "STEP", CURMONTH ,
"OC_CUMLOSS1", "MONTH", "OC_CUMLOSS_FRACL1" )
calculate : #TrigCumLossFracl = DELINQ_LOSS_ACCUM(1) / #origColiBall

!

calculate : #TrigEventl TRIGGER(''STEPUP_TRIGGER1")

calculate : #TrigOCTargpostl #PrevSpecocCl

|
calculate : #SpecOCTargl = IF #StepDownl _
THEN IF #TrigeEventl _
THEN MAX( MIN( #InitOCTargl,
#StepOCTargl ) , #TrigoCTargpPostl, #FlooroCTotall ) _
ELSE MAX( MIN( #InitoCTargl,
#StepoCTargl ) , #FlooroCTotall )

ELSE MAX ( #InitoCTargl, #FlooroCTotall )

| calculate : #SpecOCTargl = MIN( #SpecOCTargl, COLL_BAL(1) )

; calculate : #SpecOCTargl = #0ctvall

; calculate : #ocDeficiencyl = MAX(0, #SpecOCTargl - #Current0OCl)

" calculate : #ocsurplusl = MINMAX(0, #CurrentOCl - #SpecOCTargl,
$OLL_P(1))

; calculate : #PrincPmtl = MAX(0, coLL_P(1) - #oCSurplusl)

; calculate : #PrevSpec0C2 = #SpecOCTarg2

' calculate : #CurrentoC?2 = MAX( 0O, COLL_PREV_BAL(2) -

BBAL("ATI2#1", "AII4B#1", "AII1#1", "AII3#1", "AIT4A#1", "MII1#1", "MII2#1",

"MII3#1", "MII4#1", "MIIS#1"))
!

calculate : #XSSpread? = MAX( 0, #Interest?2 -
OPTIMAL_INTPMT("GRP2") - INTSHORT_ACCUM("GRP2") + COUPONCAP_SHORTFALL("GRP2™)
p)




calculate : #FlooroCTotal?2 = #FlooroCTtarg?2

| calculate : #StepOCTarg2 = COLL_BAL(2) * #StepOCFrac2

; calculate : #StepDownDatePass?2 = CURMONTH GE #StepDownDate?2

; calculate : #StepbownBal2 = COLL_BAL(2) < #origcollBal2 * 50%

" calculate #Stepbown?2 = #StepbDown2 OR ( #StepbownDatePass2 AND

#StepDownBa12')
|

calculate : #ReqPerc?2 = 38% * (COLL_PREV_BAL(2) - BBAL("AII") )
/ COLL_PREV_BAL(2)
!

calculate : #Trigenhfrac2

1 * AVG_COLL("RATE",-1,2,3,2)
!
calculate : #cumLossShft2 LOOKUP_TBL( "STEP", CURMONTH ,
"OC_CUMLOSS2", "MONTH", "OC_CUMLOSS_FRAC2" ) _
calculate : #TrigCumLossFrac?2 DELINQ_LOSS_ACCUM(2) / #OrigCollBal2

calculate : #TrigeEvent?2 TRIGGER("STEPUP_TRIGGERZ2")

1l

!
calculate : #TrigoCTargPost?2

#PrevSpec0C?2
!
calculate : #SpecOCTarg? = IF #StepDown2 _
THEN IF #TrigEvent2 _
THEN MAX( MIN(C #InitOCTarg2,
#StepOCTarg2 ) , #TrigOCTargPost2, #FlooroCTotal2 ) _
ELSE MAX( MIN( #InitOCTargz2,
#StepOCTarg2 ) , #FlooroCTotal2 ) _
ELSE MAX ( #InitoCTarg2, #FlooroCTotal2 )

!
calculate : #SpecoCTarg2

MIN( #SpecOCTarg2, COLL_BAL(2) )
!

calculate : #SpecOCTarg2 #0ctval?2

Il

calculate : #ocCDeficiency2 MAX (0, #SpecOCTarg2 - #Current0C2)

|

calculate : #0CSurplus?2
coLL_P(2))
!

MINMAX(0, #CurrentOoC2 - #SpecOCTarg2,

calculate : #PrincPmt2

MAX (0, COLL_P(2) - #ocCcSurplus2)
!
calculate : #NasshiftAl

“"MONTH", "NAS_FRACAI" )
!

LOOKUP_TBL( "STEP'", CURMONTH , "NASAI",

calculate : #NasFracAIl

BBAL("AI6™)/ BBAL("AI6B", "AAANN'")
!

calculate : #XSIntReml = MAX( 0, #Interestl -
OPTIMAL_INTPMT("GRP1") - INTSHORT_ACCUM('"GRP1") + #OCSurplusl +
COUPONCAP_SHORTFALL("GRP1")+ IF BBAL("AII2", "AII4B", "AIIL", "AII3", "AII4A",
"MII1", "MII2", "MII3", "MII4", "MII5") EQ O THEN #Princ2 ELSE 0 )
|

calculate : #XSIntRem2 = MAX( 0, #Interest2 -
OPTIMAL_INTPMT("GRP2") - INTSHORT_ACCUM('GRP2") + #OCSurplus2 +
COUPONCAP_SHORTFALL("GRP2") + IF BBAL("AI6", "AIl", "AI2", "AI3", "AI4",
"AIS", "mMIl1", "MI12", "MI3") EQ O THEN #Princl ELSE 0 )
|

calculate : #subDeficl

Il

DELINQ_NET_LOSS(1)
!
calculate : #Addprincl
calculate : #XSIntReml

MIN( #XSIntReml, #SubDeficl )
MAX( 0, #XSIntReml - #AddPrincl )

calculate : #SubDefic2

DELINQ_NET_LOSS(2)




MIN(
MAX (

o

MAX (

]

MAX (

<l

= MIN(( #XSIntReml )

= MIN(( #AddPrinc2c )
#XSIntReml )
= MIN(C( #AddPrinclc ) *
#XSIntRem2 )

MAX (
MAX (

([

MIN(
MAX

[

MIN(
MAX (

i it

MAX (
MAX (

I

MIN(

= MIN(

= MIN(( #XtraPbaz2cC ) *

= MIN(C( #XtraPDAlC ) *

MAX (
MAX (

MIN(( #XSIntRem2 ) *

#XSIntRem2, #SubDefic2 )
0, #XSIntRem2 - #AddPrinc2 )

0, #subDeficl - #AddPrincl )
0, #subbDefic2

#AddPrinc2 )

3+

0, #XSIntReml - #XSIntoutl )
0, #XSIntRem2 - #XSIntout? )

#ocbeficiencyl, #XSIntReml )
0, #XSIntReml - #XtraPDAl )

#ocpeficiency2, #XSIntRem2 )
0, #XSIntRem2 - #XtraPDAZ2 )

0, #ocbeficiencyl- #XtraPDAl
O #0CDeficiency2- #XtraPDA2

#NeedPDAL1C , (#XSIntRem2 ) *

#NeedPDA2C , (#XSIntReml )

( #XSIntRem2

0, #XSIntReml
0, #XSIntRem2

#XSIntoutl )
#XSIntout2 )

( #MoreDeficl / (
( #MoreDefic2 / (

* ( #XsintReml / (
~ ( #XSIntRem2 / (

)
)
- (
< (

( #xsIntReml / (

/ (

= #PrincPmtl + #AddPrincl + #XtrapPDAl +

= #PrincPmt2 + #AddPrinc2 + #XtraPDA2 +

= IF (#TrigeEventl OR (#StepDownl EQ 0.0))

THEN #Distribamtl

ELSE BBAL("AIbG",

uKIlu’ ”AIZ”,

HAIBH,

- MIN(COLL_BAL(1) - #FlooroCTotall,

= MAX( 0.0, MIN(BBAL("AIG",

”AIl" .

”AIZ” ,

= MAX( 0, MIN( #ClassAIPDA, #Distribamtl

= IF (#TrigEventl OR (#StepDownl EQ 0.0))

THEN #Distribamtl - #ClassSAIPDA _

ELSE BBAL("AIG",

calculate : #AddPrinc2
calculate : #XSIntRem2
!
calculate : #Morepeficl
!
calculate : #Morebefic2
!
calculate #AddPrinclc
#MoreDeficl + #MoreDef1c2)) #MoreDeficl )
calculate : #AddPrinc2C
#Morebeficl + #Morebefic2)), #MoreDefic2 )
|
calculate : #XSIntoutl
#XSIntReml + #XSIntRem2)),
calculate : #XSIntOut?
#XSIntReml + #XSIntRem2)),
!
calculate : #XSIntReml
calculate : #XSIntRem2
!
calculate : #XtrapPDAl
calculate : #XSIntReml
!
calculate : #XtraPDA2
calculate : #XSIntRem2
!
calculate : #NeedpPDAlC
calculate : #NeedPDA2C
!
calculate #XtrapPDALC
#NeedpbDAlC / ( #NeedPDAlC + #NeedPDAzc)) )
calculate : #XtraPDA2C
#NeedPDA2C / ( #NeedPDA2C + #NeedPDAlCQ)) )
!
calculate : #XSIntoutl
#XSIntReml + #XSIntRem2)), #XSIntReml )
calculate : #XSIntout2
#XSINntReml + #XSIntRem2)), #XSIntRem2 )
!
calculate : #XSIntReml
calculate #XSIntRem2
!
!
calculate : #Distribamtl
#AddPrinclC + #XtraPDALC
calculate : #Distribamt2
#AddPrinc2C + #XtraPDA2C
!
calculate : #ClassAIPDA
”AI4”’ ”AIS") _
#AITargPct * COLL_BAL(1))
calculate #ClassAIPDA
"AI3", "AI4", "AIS5"), #ClassAIPDA ))
5 calculate : #ClassAIPDA
!
!
calculate : #ClassMI1PDA
ll‘AI4ll, IIAISII’ IIMIlH)

#MIlTargPct * COLL_BAL(1))

- #ClassAIPDA _

”AIl”, ”AIZ”,

"A13",

- MIN(CCOLL_BAL(1l) - #FlooroCTotall,



]

calculate : #ClassMI1PDA MAX( 0.0, MIN(BBAL("MI1"), #ClassMI1lPDA
calculate : #ClassMI1PDA

- #ClassAIPDA ) )

!

!

MAX( 0, MIN( #ClassMI1PDA, #Distribamtl

calculate : #ClassMIZ2PDA

i

IF (#TrigEventl OR (#StepDownl EQ 0.0))
THEN #DistribAmtl - #ClassAIPDA -
#ClassMI1PDA _
ELSE BBAL("AIG", "a1l", "AI2", "AI3",
"AI4", "AIS", "MI1", "MI2") - #ClassSAIPDA - #ClassMI1PDA _
: - MIN(COLL_BAL(1) - #FlooroCTotall,
#MIZ2TargPct * COLL_BAL(L))
calculate : #ClassMIZ2PDA

1]

MAX( 0.0, MIN(BBAL('"MI2"), #ClassMI2PDA

calculate : #ClassMI2PDA
- #ClassAIPDA - #ClassMI1PDA ) )
!
!

MAX( 0, MINC #ClassMI2PDA, #Distribamtl

calculate : #ClassMI3PDA

IF (#TrigEventl OR (#StepDownl EQ 0.0))
B THEN #DistribAmtl - #ClassAIPDA -
#ClassMI1PDA - #ClassMI2PDA _
ELSE BBAL("AIG", "AIl", "AI2", "AI3",

"AI4", "AIS", "MI1", "MI2", "MI3") - #ClassAIPDA - #ClassMI1PDA - #ClassMI2PDA
B - MIN(COLL_BAL(1l) - #FlooroCTotall,
#MI3TargPct * COLL_BAL(1))
) calculate : #ClassMI3PDA = MAX( 0.0, MIN(BBAL('"MI3"), #ClassMI3PDA

calculate : #ClassMI3PDA = MAX( O, MIN(C #ClassMI3PDA, #DistribAamtl
- #ClassAIPDA - #ClassMI1PDA - #ClassMI2PDA ) )
!
!

calculate : #ClasSAIIPDA = IF (#TrigEvent2 OR (#StepbownZ EQ 0.0))

THEN #Distribamt2 _

ELSE BBAL("AII2", "AII4B", "AIIl",
"AII3", "AII4A") _

- MIN(COLL_BAL(2) - #FlooroCTotal2,
#AIITargPct * COLL_BAL(2))

calculate : #ClassAIIPDA = MAX( 0.0, MIN(BBAL("AII2", "AII4B",
"ATI1", "AII3", "AII4A"), #ClassAIIPDA )) ] )

calculate : #ClassAIIPDA = MAX( 0, MIN(C #ClassSAIIPDA, #Distribamt2
)
!

calculate : #ClassMII1PDA = IF (#TrigEvent2 OR (#StepDown2 EQ 0.0))

THEN #Distribamt2 - #ClassSAIIPDA _
ELSE BBAL("AII2", "AII4B", "AIIl",
"AII3", "AII4A", "MII1") - #ClassAILIPDA _
- MIN(COLL_BAL(2) - #FlooroCTotalz,
#MIIlTargPct * COLL_BAL(2))
calculate : #ClassMII1PDA
#ClassMII1PDA ))
calculate : #ClassMII1PDA
#Distribamt2 - #ClassAIIPDA ) )
!

MAX( 0.0, MIN(BBAL("MII1™),

MaX( 0, MINC #ClassMII1PDA,

calculate : #ClassMII2PDA IF (#TrigEvent2 OR (#Stepbown2 EQ 0.0))

B THEN #Distribamt2 - #ClassAIIPDA -
#ClassMII1PDA _

ELSE BBAL("ATI2", "AII4B", "AIIl",
"AII3", "AII4A", "MII1", "MII2") - #ClassAIIPDA - #ClassMII1PDA _
- MIN(COLL_BAL(2) - #FlooroCTotalz,




#MII2TargPct * COLL_BAL(2))

calcuiate : #ClassMIIZ2PDA = MAX( 0.0, MIN(BBAL("MII2'"),
#ClassMII2PDA ))
calculate : #ClassMII2PDA = MAX( 0, MIN( #ClassMII2PDA,

#DistribAmt2 - #ClasSAIIPDA - #ClassSMII1PDA ) )
|
!
calculate : #ClassMII3PDA = IF (#TrigEvent2 OR (#StepDown2 EQ 0.0))
THEN #Distribamt2 - #ClasSAIIPDA -
#ClassMII1PDA - #ClassMII2PDA _
ELSE BBAL("AII2", "AII4B", "AIIl",
"AII3", "AII4A", l'MIIl", "MIIZ", "MII3") - #ClassAIIPDA - #ClassMII1PDA -
#ClassMII2PDA _
- MINCCOLL_BAL(2) - #FlooroCTotalz,
#MII3TargPct * COLL_BAL(2))
calculate : #ClassMII3PDA
#ClassMII3PDA ))
calculate : #ClassMII3PDA MAX( 0, MIN( #ClassMII3PDA,
#Distribamt2 - #ClassAIIPDA - #ClassMII1PDA - #ClassMII2PDA ) )
!
[

Max( 0.0, MIN(BBAL("MII3"),

i

calculate : #ClassMII4PDA = IF (#TrigEvent2 OR (#StepbDown2 EQ 0.0))

THEN #Distribamt2 - #ClassAIIPDA -
#ClassMII1PDA - #ClassMIIZ2PDA - #ClassMII3PDA _

ELSE BBAL("AII2", "AII4B", "AIIl",
"AII3", "AII4A", "MII1", "MII2", "MII3", "MII4") - #ClassSAIIPDA -
#ClassMII1PDA - #ClassMIIZPDA - #ClassMII3PDA _

- MIN(COLL_BAL(2) - #FloorocCTotal2,
#MII4TargPct * COLL_BAL(2))

calculate : #ClassMII4PDA = MAX( 0.0, MIN(BBAL("MII4"),
#ClassMII4PDA ))
calculate : #ClassMII4PDA = MAX( 0, MIN(C #ClassMII4PDA,

#DistribAamt2 - #ClasSAIIPDA - #ClassMII1PDA - #ClassMIIZ2PDA - #ClassMII3PDA )
)

I
|
calculate : #ClassMIISPDA = IF (#TrigEvent2 OR (#StepDown2 EQ 0.0))
THEN #Distribamt2 - #ClassAIIPDA -
#ClassMII1PDA - #ClassMII2PDA - #ClassMII3PDA - #ClassSMII4PDA _.
ELSE BBAL("AII2", "AII4BR™, "AII1l",
"AII3", "AII4A", "mMIIl", "mrirz2", "MII3", "MII4", "MIIS") - #ClassAIIPDA -
#ClassMITI1PDA - #ClassMIIZ2PDA - #ClassMII3PDA - #ClassMII4PDA _
‘ - MIN(COLL_BAL(2) - #FlooroCTotal2,
#MIISTargPct * COLL_BAL(2))

calculate : #ClassMIISPDA = MAX( 0.0, MIN(BBAL("MIIS™),
#ClassMIISPDA ))
calculate : #ClassMIISPDA = MaxX( 0, MIN( #ClassMIISPDA,

#DistribAmt2 - #ClassAIIPDA - #ClassMII1PDA - #ClassMIIZ2PDA - #ClassMII3PDA -
#ClassMII4PDA ) )
!

calculate : "AI" _
NO_CHECK CUSTOM GROUP 1 AMOUNT = #ClassAIPDA
i

calculate : "MI1" _
NO_CHECK CUSTOM GROUP 1 AMOUNT = #ClassMI1lPDA
I

calculate : "MI2" _
NO_CHECK CUSTOM GROUP 1  AMOUNT = #ClassMI2PDA
|

calculate : "MI3" _

= #ClassMI3PDA

NO_CHECK CUSTOM GROUP 1 AMOUNT
{

calculate : "AII" _
NO_CHECK CUSTOM GROUP 2 AMOUNT

#ClassAIIPDA




calculate "MITI1" _

NO_CHECK CUSTOM GROUP 2 AMOUNT
|

calculate : "MIIZ2" _
NO_CHECK CUSTOM GROUP 2 AMOUNT
|

calculate : "MII3" _
NO_CHECK CUSTOM GROUP 2 AMOUNT
|

calculate : "MII4" _
NO_CHECK CUSTOM GROUP 2 AMOUNT
!

calculate : "MIIS" _
NO_CHECK CUSTOM GROUP 2 AMOUNT

#ClassMII1PDA

#ClassMII2PDA

#ClassMII3PDA

#ClassMII4PDA

#ClassMIISPDA

Pay Interest to AI From Cash Account

from cLAass ( "GRP1" )
pay CLASS INTEREST SEQUENTIAL ( "AI" )
{#AI_Int}
[T
———————————————————————————————————— Pay Interest Shortfall to AI From Cash
Account
from cLAss ( "GRP1" )
pay CLASS INTSHORT SEQUENTIAL ( "AI" )
{#AI_Ins}
[T
———————————————————————————————————— Pay Interest to MI1 From Cash Account
from CLASS ( "GRP1" )
pay CLASS INTEREST SEQUENTIAL ( "MI1" )
[T
———————————————————————————————————— Pay Interest Shortfall to MI1 From Cash
Account
from CLASS ( "GRP1" )
pay CLASS INTSHORT SEQUENTIAL ( "MI1" )
T
———————————————————————————————————— Pay Interest to MI2 From Cash Account
from CLASS ( "GRP1" )
pay CLASS INTEREST SEQUENTIAL ( "MIZ2" )
[T e
———————————————————————————————————— Pay Interest Shortfall to MI2 From Cash
Account
from CcLAass ( "GRPL" )
pay CLASS INTSHORT SEQUENTIAL ( "MI2" )
e
———————————————————————————————————— Pay Interest to MI3 From Cash Account
from CLASS ( "GRP1" )
pay CLASS INTEREST SEQUENTIAL ( "MI3" )
oo
———————————————————————————————————— Pay Interest shortfall to MI3 From Cash
Account
rom CLASS ( "GRP1" )
pay CLASS INTSHORT SEQUENTIAL ( "MI3" )
T
———————————————————————————————————— Pay Principal to AI From Cash Account
from CLASS ( "GRP1” )

e —



pay : CLASS PRINCIPAL SEQUENTIAL ( "AI" )

———————————————————————————————————— Pay Principal to MI1 From Cash Account
from : cLASS ( "GRP1" )
pay : CLASS PRINCIPAL SEQUENTIAL ( "MI1" )

———————————————————————————————————— Pay Principal to MI2 From Cash Account
from : cLASS ( "GRP1" )
pay : CLASS PRINCIPAL SEQUENTIAL ( "MI2" )

------------------------------------ Pay Principal to MI3 From Cash Account
from : cCLASS ( "GRP1" )
pay : CLASS PRINCIPAL SEQUENTIAL ( "mI3" )

———————————————————————————————————— Payback Basis Risk shortfall to AI From

from : CLASS ( "GRP1" )
pay : CLASS COUPONCAP_SHORT PRO_RATA ( "AI6"; "AIl"; "AI4"; "AI5" )

———————————————————————————————————— Payback Basis Risk shortfall to mIl
From Cash Account
from : cLASS ( "GRPL" )
pay CLASS COUPONCAP_SHORT PRO_RATA ( "MI1" )

———————————————————————————————————— Payback Basis Risk Shortfall to MI2
From Cash Account
from : CLASS ( "GRP1" )
pay : CLASS COUPONCAP_SHORT PRO_RATA ( "MI2" )

———————————————————————————————————— Payback Basis Risk Shortfall to MI3
From Cash Account

from : CLASS ( "GRP1" )

pay : CLASS COUPONCAP_SHORT PRO_RATA ¢ "MI3" )

———————————————————————————————————— Pay Writedown Loss to AI From Cash

from : cLASS ( "GRP1" )
pay : CLASS PRINCSHORT_LOSS SEQUENTIAL ( "AI" )
from : cCLAass ( "AI" )
pay : CLASS PRINCSHORT_LOSS PRO_RATA (
uAI6n . nAIlll « HAIZII . nAI3u . nAI4n . uAISH )

———————————————————————————————————— Pay Writedown Loss to MI1 From Cash

from : CLASS ( "GRP1" )
pay : CLASS PRINCSHORT_LOSS SEQUENTIAL ( "mIl" )




———————————————————————————————————— Pay writedown Loss to MI2 From Cash
Account
rom CcLAss ( "GRPL" )
pay CLASS PRINCSHORT_LOSS SEQUENTIAL ( "MI2" )
T
———————————————————————————————————— Pay wWritedown Loss to MI3 From Cash
Account
from CLASS ( "GRP1" )
pay CLASS PRINCSHORT_LOSS SEQUENTIAL ( "MI3" )
[T
———————————————————————————————————— Pay Interest to AII From Cash Account
from : CLASS ( "GRP2" )
pay CLASS INTEREST SEQUENTIAL ( "AII"™ )
{#ATI_Int}
[T e
———————————————————————————————————— Pay Interest Shortfall to AII From Cash
Account
from CLASS ( "GRP2" )
pay CLASS INTSHORT SEQUENTIAL ( "AII" )
{#AII_Ins}
[T
———————————————————————————————————— Pay Interest to MII1 From Cash Account
from : CLASS ( "GRP2" )
pay CLASS INTEREST SEQUENTIAL ( "MII1" )
e
———————————————————————————————————— Pay Interest Shortfall to MII1 From
Cash Account
rom CLASS ( "GRP2" )
pay CLASS INTSHORT SEQUENTIAL ( "MII1" )
e
———————————————————————————————————— Pay Interest to MII2 From Cash Account
from : cLASS ( "GRP2" )
pay CLASS INTEREST SEQUENTIAL ( "MII2" )
[T
———————————————————————————————————— Pay Interest Shortfall to MII2 From
Cash Account
from CLASS ( "GRP2" )
pay CLASS INTSHORT SEQUENTIAL ( "MII2" )
R
———————————————————————————————————— Pay Interest to MII3 From Cash Account
from : cLASS ( "GRP2" )
pay CLASS INTEREST SEQUENTIAL ( "MII3" )
7T
———————————————————————————————————— Pay Interest Shortfall to MII3 From
Cash Account
rom CLASS ( "GRP2" )
pay CLASS INTSHORT SEQUENTIAL ( "MII3" )
R
———————————————————————————————————— Pay Interest to MII4 From Cash Account
from : cCLASS ( "GRP2" )
pay CLASS INTEREST SEQUENTIAL ( "MII4" )
TR
———————————————————————————————————— Pay Interest Shortfall to MII4 From




Cash Account
from : cLASS ( "GRP2" )
pay : CLASS INTSHORT SEQUENTIAL ( "MII4" )

———————————————————————————————————— Pay Interest to MII5 From Cash Account
from : CLASS ( "GRP2" )
pay : CLASS INTEREST SEQUENTIAL ( "MII5" )

———————————————————————————————————— Pay Interest Shortfall to MIIS From

from : cLASS ( "GRP2" )
pay : CLASS INTSHORT SEQUENTIAL ( "MIIS" )

———————————————————————————————————— Pay Principal to AII From Cash Account
from :  cLASS ( "GRP2" )
pay : CLASS PRINCIPAL SEQUENTIAL ( "AII" )

———————————————————————————————————— Pay Principal to MII1 From Cash Account
from :  CLASS ( "GRP2" )
pay : CLASS PRINCIPAL SEQUENTIAL ( "MII1l" )

———————————————————————————————————— Pay Principal to MII2Z From Cash Account
from : cLASS ( "GRP2" )
pay : CLASS PRINCIPAL SEQUENTIAL ( "MII2" )

———————————————————————————————————— Pay Principal to MII3 From Cash Account
from : cLASS ( "GRP2" )
pay : CLASS PRINCIPAL SEQUENTIAL ( "MII3" )

———————————————————————————————————— Pay Principal to MII4 From Cash Account
from : CLASS ( "GRP2" )
pay : CLASS PRINCIPAL SEQUENTIAL ( "MII4" )

———————————————————————————————————— Pay Principal to MII5 From Cash Account
from : CLASS ( "GRP2" )
pay : CLASS PRINCIPAL SEQUENTIAL ( "MIIS" )

———————————————————————————————————— Payback Basis Risk Shortfall to AII
From Cash Account
from : cLASS ( "GRP2" )
pay : CLASS COUPONCAP_SHORT PRO_RATA ( "AII2"; "AII4B"; "AIIl";
"AII3"; "AII4A" )
from : cCLASS ( "AII4B" )
subject to : CEILING (( COUPONCAP_SHORTFALL("AITI4B") ))
pay : CLASS COUPONCAP_SHORT PRO_RATA ( "AII4" )




_ from : CLASS ( "AII4A" )
subject to

pay

From Cash Account
from : CcLASS ( "GRP2" )
pay CLASS COUPONCAP_SHORT

From Cash Account
from : CLASS ( "GRP2" )
pay CLASS COUPONCAP_SHORT

From Cash Account
from CLASS ( "GRP2" )
pay CLASS COUPONCAP_SHORT

From Cash Account
from CLASS ( "GRP2" )
pay CLASS COUPONCAP_SHORT

From Cash Account

from CLASS ( "GRP2" )

pay CLASS COUPONCAP_SHORT
? ___________________________________
Account

from CcLASS ( "GRP2" )

pay CLASS PRINCSHORT_LOSS

from CLASS ( "AII" )

p CLASS PRINCSHORT_LOSS

ay :
"AII2";"AII4";"AII1";"AII3" )

Account

rom CLASS ( "GRP2" )

pay CLASS PRINCSHORT_LOSS
I ______________________________
Account

from CLASS ( "GRP2" )

pay CLASS PRINCSHORT_LOSS
{
Account

from CLASS ( "GRP2" )

pay CLASS PRINCSHORT_LOSS

CEILING (( COUPONCAP_SHORTFALL("AII4A") )
CLASS COUPONCAP_SHORT PRO_RATA ( "AII4" )

Payback Basis Risk Shortfall

)

to MII1

PRO_RATA ( "MII1" )

Payback Basis Risk Shortfall

to MIIZ2

PRO_RATA ( "MII2" )

Payback Basis Risk Shortfall

to MII3

PRO_RATA ( "MII3" )

Payback Basis Risk Shortfall

to MII4

PRO_RATA ( "MII4" )

Payback Basis Risk Shortfall

to MIIS

PRO_RATA ( "MIIS" )

Pay writedown
SEQUENTIAL (

PRO_RATA (

Pay writedown
SEQUENTIAL (
Pay writedown
SEQUENTIAL (
Pay Writedown

SEQUENTIAL (

Loss to AII From Cash

HAII” )

Loss to MII1 From Cash

"MII1" )
Loss to MII2 From Cash
"MII2" )
Loss to MII3 From Cash

"MII3" )




Pay writedown

Loss to MII4 From Cash

From Cash

From Cash Account

From Cash

From Cash Account

From Cash Account

From

From Cash Account

From

From Cash Account

Account
from CLASS ( "GRP2" )
pay CLASS PRINCSHORT_LOSS SEQUENTIAL ( "MII4" )
A
———————————————————————————————————— Pay Writedown Loss to MIIS
Account
from CLASS ( "GRP2" )
pay CLASS PRINCSHORT_LOSS SEQUENTIAL ( "MII5" )
s
———————————————————————————————————— Pay Interest to AII
from CLASS ( "GRP1" )
pay CLASS INTEREST SEQUENTIAL ( "AII" )
{#AII_Int}
T emmmmemeeoeeeoee oo
———————————————————————————————————— Pay Interest Shortfall to AII
Account
from CLASS ( "GRP1" )
pay CLASS INTSHORT SEQUENTIAL ( "AII" )
{#AII_Ins}
A
———————————————————————————————————— Pay Interest to MII1
from cLass ( "GRP1" )
pay CLASS INTEREST SEQUENTIAL ( "MIIL1" )
I ___________________________________
———————————————————————————————————— Pay Interest Shortfall to MII1
Cash Account
rom CLASS ( "GRP1" )
pay CLASS INTSHORT SEQUENTIAL ( "MII1" )
I ___________________________________
———————————————————————————————————— Pay Interest to MIIZ
from CLASS ( "GRP1" )
pay CLASS INTEREST SEQUENTIAL ( "MII2" )
I ___________________________________
———————————————————————————————————— Pay Interest Shortfall to MII2
Cash Account
rom CLASS ( "GRP1" )
pay CLASS INTSHORT SEQUENTIAL ( "MII2" )
I _____________________________
———————————————————————————————————— Pay Interest to MII3
from CLASS ( "GRP1" )
pay CLASS INTEREST SEQUENTIAL ( "MII3" )
I ___________________________
———————————————————————————————————— Pay Interest Shortfall to MII3
Cash Account
from CLASS ( "GRP1" )
pay CLASS INTSHORT SEQUENTIAL ( "MII3" )
7T
———————————————————————————————————— Pay Interest to MII4
from CLASS ( "GRP1" )
pay CLASS INTEREST SEQUENTIAL ( "MII4" )

Cash Account

Pay Interest Shortfall to MII4 From




from : CLASS ( "GRP1" )
pay : CLASS INTSHORT SEQUENTIAL ( "MII4" )

———————————————————————————————————— Pay Interest to MII5 From Cash Account
from : CLASS ( "GRP1" )
pay : CLASS INTEREST SEQUENTIAL ( "MIIS" )

———————————————————————————————————— Pay Interest shortfall to MIIS From

from : CLASS ( "GRP1" )
pay : CLASS INTSHORT SEQUENTIAL ( "MII5" )

———————————————————————————————————— Pay Principal to AII From Cash Account
from : CLASS ( "GRP1" )
pay : CLASS PRINCIPAL SEQUENTIAL ( "AII" )

———————————————————————————————————— Pay Principal to MII1 From Cash Account
from : CLASS ( "GRP1" )
pay : CLASS PRINCIPAL SEQUENTIAL { "MII1" )

———————————————————————————————————— Pay Principal to MII2 From Cash Account
from : CLASS ( "GRP1" )
pay : CLASS PRINCIPAL SEQUENTIAL ( "MII2" )

———————————————————————————————————— Pay Principal to MII3 From Cash Account
from : CLASS ( "GRP1" )
pay : CLASS PRINCIPAL SEQUENTIAL ( "MII3" )

———————————————————————————————————— Pay Principal to MII4 From Cash Account
from : CLASS ( "GRP1" )
pay : CLASS PRINCIPAL SEQUENTIAL ( "MII4" )

———————————————————————————————————— Pay Principal to MII5 From Cash Account
from : CLASS ( "GRP1" )
pay : CLASS PRINCIPAL SEQUENTIAL ( "MIIS" )

———————————————————————————————————— Payback Basis Risk Shortfall to AII
From Cash Account
from : CLASS ( "GRP1" )
pay : CLASS COUPONCAP_SHORT PRO_RATA ( "AII2"; "AII4B"; "AIIl";
"AII3"; "AII4A" )
from : CLASS ( "AII4B" )
subject to : CEILING ({ COUPONCAP_SHORTFALL("AII4B") ))
pay : CLASS COUPONCAP_SHORT PRO_RATA ( "AII4" )

from 1 CLASS ( "AII4A" )




subject to : CEILING (( COUPONCAP_SHORTFALL("AII4A") ))
pay : CLASS COUPONCAP_SHORT PRO_RATA ( "AII4" )

———————————————————————————————————— Payback Basis Risk Shortfall to MII1
From Cash Account

from : CLASS ( "GRP1" )

pay : CLASS COUPONCAP_SHORT PRO_RATA ¢ "MII1" )

———————————————————————————————————— Payback Basis Risk Shortfall to MII2
From Cash Account

from : CLASS ( "GRP1" )

pay : CLASS COUPONCAP_SHORT PRO_RATA ( "MII2" )

———————————————————————————————————— Payback Basis Risk Shortfall to MII3
From Cash Account

from : CLASS ( "GRP1" )

pay : CLASS COUPONCAP_SHORT PRO_RATA ( "MII3" )

———————————————————————————————————— Payback Basis Risk shortfall to MII4
From Cash Account
from : cCLASS ( "GRP1" )
pay : CLASS COUPONCAP_SHORT PRO_RATA ( "MII4" )

———————————————————————————————————— Payback Basis Risk shortfall to MIIS
From Cash Account

from : CLASS ( "GRP1" )

pay : CLASS COUPONCAP_SHORT PRO_RATA ( "MIIS5" )

———————————————————————————————————— Pay Writedown Loss to AII From Cash

from : cLAass ( "GRP1" )
pay : CLASS PRINCSHORT_LOSS SEQUENTIAL ( "AII" )
from : cLASS ( "AII" )
pay : CLASS PRINCSHORT_LOSS PRO_RATA (
"AII2";"AII4™;"AII1";"AII3" )

———————————————————————————————————— Pay Writedown Loss to MII1 From Cash
Account

from : cLass ( "GRP1" )

pay : CLASS PRINCSHORT_LOSS SEQUENTIAL ( "MII1" )
oo
———————————————————————————————————— Pay Writedown Loss to MII2 From Cash
Account

from : cLass ( "GRP1" )

pay : CLASS PRINCSHORT_LOSS SEQUENTIAL ( "MII2" )
! -
———————————————————————————————————— Pay Writedown Loss to MII3 From Cash
Account

from : CLASS ( "GRP1" )
pay : CLASS PRINCSHORT_LOSS SEQUENTIAL ¢ "MII3" )




Pay Writedown

Account
from CLASS ( "GRP1" )
pay CLASS PRINCSHORT_LOSS SEQUENTIAL ( "MII4" )
I ___________________________________
———————————————————————————————————— Pay writedown Loss to MII5
Account
from CLASS ( "GRP1" )
pay CLASS PRINCSHORT_LOSS SEQUENTIAL ( "MIIS" )
S
———————————————————————————————————— Pay Interest to AI
from CLASS ( "GRP2" )
pay CLASS INTEREST SEQUENTIAL ( "AI"™ )
{#AI_Int}
? ______________________________
———————————————————————————————————— Pay Interest Shortfall to
AcCcount
from CLASS ( "GRP2" )
pay CLASS INTSHORT SEQUENTIAL ( "AI" D
{#AI_Ins}
? ___________________________________
———————————————————————————————————— Pay Interest to MI1 From
from CLASS ( "GRP2" )
pay CLASS INTEREST SEQUENTIAL ( "mMIl" )
I _________________
———————————————————————————————————— Pay Interest Shortfall to
AcCcount
from CLASS ( "GRP2" )
pay CLASS INTSHORT SEQUENTIAL ( "mMIl" )
I ______________________
———————————————————————————————————— Pay Interest to MIZ2 From
from CLASS ( "GRP2" )
pay CLASS INTEREST SEQUENTIAL ( "MI2" )
ST
———————————————————————————————————— Pay Interest Shortfall to
ACcount
from cLAss ( "GRrRP2" )
pay CLASS INTSHORT SEQUENTIAL ( "MI2" )
I ____________
———————————————————————————————————— Pay Interest to MI3 From
from CLASS ( "GRP2" )
pay CLASS INTEREST SEQUENTIAL ( "MI3" )
I ___________________
———————————————————————————————————— Pay Interest Shortfall to
Account
from CLASS ( "GRP2" )
pay CLASS INTSHORT SEQUENTIAL ( "MI3" )
? ____________________________
———————————————————————————————————— Pay Principal to AI From
from CLASS ( "GRP2" )
pay CLASS PRINCIPAL SEQUENTIAL ( "AI" )
{#AI_Prn}

Pay Principal to MI1

Loss to MIT4

From Cash

From Cash

AT

Cash

MI1

Cash

MI2

Cash

MI3

Cash

From Cash Account

From Cash

Account

From Cash

Account

From Cash

Account

From Cash

Account

From Cash Account




from : CLASS ( "GRP2" )
pay : CLASS PRINCIPAL SEQUENTIAL ( "MI1" )

———————————————————————————————————— Pay Principal to MI2 From Cash Account
from : CLASS ( "GRP2" )
pay : CLASS PRINCIPAL SEQUENTIAL ( "MI2" )

———————————————————————————————————— Pay Principal to MI3 From Cash Account
from : CLASS ( "GRP2" )
pay : CLASS PRINCIPAL SEQUENTIAL ( "MI3" )

———————————————————————————————————— Payback Basis Risk Shortfall to AI From

from : CLASS ( "GRP2" )
pay : CLASS COUPONCAP_SHORT PRO_RATA ( "AIG"; "AI1l"; "AI4"; "AIS" )

———————————————————————————————————— Payback Basis Risk Shortfall to MIl
From Cash Account

from : CLASS ( "GRP2" )

pay : CLASS COUPONCAP_SHORT PRO_RATA ( "MIL1" )

———————————————————————————————————— Payback Basis Risk Shortfall to MI2
From cash Account

from : CLASS ( "GRP2" )

pay : CLASS COUPONCAP_SHORT PRO_RATA ( "MI2" )

———————————————————————————————————— Payback Basis Risk Shortfall to MI3
From Cash Account

from : cLAsS ( "GRP2" )

pay : CLASS COUPONCAP_SHORT PRO_RATA ( "MI3" )

———————————————————————————————————— Pay Writedown Loss to AI From Cash

from : cLAsSS ( "GRP2" )
pay : CLASS PRINCSHORT_LOSS SEQUENTIAL ( "AI" )

from : cLAsS ( "AI" )
pay : CLASS PRINCSHORT_LOSS PRO_RATA (
"AI6" ; "AIl" ; ”AIZ” ; ”AIB” ; IIAI4II ; ”AIS” )

———————————————————————————————————— Pay Writedown Loss to MI1 From Cash

from : CLASS ( "GRP2" )
pay : CLASS PRINCSHORT_LOSS SEQUENTIAL ( "MI1" )

———————————————————————————————————— Pay Writedown Loss to MIZ From Cash

from : CLASS ( "GRP2" )
pay : CLASS PRINCSHORT_LOSS SEQUENTIAL ( "MI2" )




———————————————————————————————————— Pay Writedown Loss to MI3 From Cash

from : CLASS ( "GRP2" )
pay : CLASS PRINCSHORT_LOSS SEQUENTIAL ( "MI3" )

from : cLAass ( "GRP1" )
pay : AS_INTEREST ("R_1#1")
from : cCLASS ( "GRP2" )
pay : AS_INTEREST ("R_2#L1")
calculate #CurrsondBall =
BBAL ("AI6#1", "AIl#l” "ATZ2#L1",UAII#LY, "AT4#LY, "AIS#LY, "MI1#1", "MIZ2#1", "MI3Z#1")
calculate : #CurrBondsal? =
BBAL("ATI2#1","AIT4B#1", "ATIT1#1","ATI3#1","ATI4A#1" ,"MIT1#1","MII2#1",6 "MII3#1"
, 'MII4#1","MIIS#1")
calculate : #PrinPaidl = #BegBondBall - #CurrBondBall
calculate : #PrinPaid2 = #BegBondBall - #CurrBondBall
| when : IS_TRUE (CURMONTH GT 1)
pay : INCREMENT ( BALANCE "SBI#1" , BY #PrinPaidl )
pay : INCREMENT ( BALANCE "SBII#1" , BY #PrinPaid2 )
calculate : #writebownl = MAX(0.O0,
BBAL("AIG#1", "AI1#1", "ATI2#1", "AI3#1", ”AI4#1” "AIS#1V,"MIL#1", "MI2#1", "MI3#1", "
SBI#1") - COLL_ BAL(l))
calculate : #Wwritebown2 = MAX(0.0,
BBAL("AIIZ#l","AII4B#1","AIIl#l","AII3#l","AII4A#1","MIIl#l”,”MIIZ#l",”MII3#l"
, 'MITI4#1","MIIS#1","SBII#1") - COLL_BAL(2))
from : SUBACCOUNT ( #writedownl )
pay : WRITEDOWN SEQUENTIAL ( "SBI#1" )
from : SUBACCOUNT ( #writedown2 )
pay : WRITEDOWN SEQUENTIAL ( "SBII#1" )
from : SUBACCOUNT ( #writedown2 )
pay : WRITEDOWN SEQUENTIAL ( "SBI#1" )
from : SUBACCOUNT ( #Writedownl )
pay @ WRITEDOWN SEQUENTIAL ( "SBII#1" )
from : SUBACCOUNT ( #Writedownl )
pay : WRITEDOWN SEQUENTIAL ( "MI3#1" )
from : SUBACCOUNT ( #Writedownl )
pay : WRITEDOWN SEQUENTIAL ( "MI2#1" )
from : SUBACCOUNT ( #writedownl )
pay : WRITEDOWN SEQUENTIAL ( "MI1#1" )
from : SUBACCOUNT ( #writedownl )
pay : WRITEDOWN PRO_RATA ( "AI6G#1"; "AI1#1"; "AI2#1"; "AL3#1";
"AI4#1"; "AIS#1" )
from : SUBACCOUNT ( #writedown2 )
pay : WRITEDOWN SEQUENTIAL ( "MIIS#1" )
from : SUBACCOUNT ( #wWritedown2 )
pay : WRITEDOWN SEQUENTIAL ( "MII4#1" )
from : SUBACCOUNT ( #Writedown2 )
pay : WRITEDOWN SEQUENTIAL ( "MII3#1" )




calculate :

SUBACCOUNT ( #writedown2 )
WRITEDOWN SEQUENTIAL ( "MIIZ#1" )
SUBACCOUNT ( #writedown2 )
WRITEDOWN SEQUENTIAL ( "MII1#1" )

#WD_AII2

MIN(BBAL("AIIZ2#1"), #writedown2 * BBAL("AII2#1") /

BBAL("AIIZ#l": "ATII4B#1", "AII1#1", "AII3#1", "AII4A#1"))

calculate :

#WD_AII4B

MIN(BBAL("AII4B#1"), #writedown2 * BBAL("AII4B#1")

/ BBAL("AII2#1", "AII4B#1", "AII1#1", "AII3#1", "AII4A#1"))
#WD_AII1 = MIN(BBAL("AII1#1"), #writedown2 * BBAL("AII1#1") /
"ATI4B#1", "AIT1#1", "AII3#1", "AII4A#1™))

calculate :
BBAL("AII2#1",
calculate :

#WD_ALI3

MIN(BBAL("AII3#1"), #writedown2 * BBAL("AII3#1") /

BBAL("AIIZ2#1", "AII4B#1", "AII1#1", “"ATII3#1", "AII4A#1™))

calculate :
/ BBAL("AII2#1", "AII4B#1",
calculate :

pay :

subject to :
pay :

#WD_ATI4A

MIN(BBAL("AII4A#1"), #writedown2 *
"ATI1#1", "AII3#1", "AII4A#1'))

BBAL ("AII4A#1")

#writedown?2 = #Writedown2 - #WD_AII2 - #WD_AII4B - #WD_AII1 -
#WD_AII3 - #WD_AII4A
SUBACCOUNT ( #WD_AII2 )

WRITEDOWN SEQUENTIAL ( "AIIZ2#1" )

CEILING ( #WD_AII4B )

DECREMENT( BALANCE "ATII4B#1", BY #WD_AII4B )
SUBACCOUNT ( #WD_AII1 )

WRITEDOWN SEQUENTIAL ( "AIT1#1" )

SUBACCOUNT ( #WD_ATI3 )

WRITEDOWN SEQUENTIAL ( "AII3#1" )

CEILING ( #WD_AII4A )

DECREMENT{( BALANCE "AII4A#1",

BY #WD_AII4A )

calculate

» #BondBall

BBAL("AIG#1", "AT1#1","AT2#1", "AI3#1","AT4#1", "AIS#1", "MI1#1", " "MI2#1", "MI3#1","

SBI#1")

calculate :
calculate :
calculate :

#0C1
#Incrocl
#DecroCl

= MAX( 0, COLL_BAL(1l) - #BondBail )
= MAX( 0, #0Cl - BBAL( "SBI#1" ) )
= MAX( 0, BBAL( "SBI#1" ) - #oCl)

calculate :

#BondBal?2

BBAL("ATIIZ2#1","ATI4B#1", "ATI1#1", "ATI3#1", "ATI4A#1", "MIT1#1", "MITI2#1", "MII3#1"
,"MIT4#1", "MIIS#1","SBII#1")

= MAX( 0, COLL_BAL(2) - #BondBal2 )
= MAX( 0, #0C2 - BBAL( "SBII#1" ) )
= MAX( 0, BBAL( "SBII#1" ) - #0C2)
BALANCE "SBI#1" , BY #Incrocl )

( BALANCE "SBI#1" , BY #DecrocCl )
BALANCE "SBII#1" , BY #IncroC2 )

( BALANCE "SBII#1" , BY #DecrocC2 )

,"AL3H#LY UATA#1","ATIS#LT, "MIL#L", "MI2#1", "MI3#1")
= MAX( 0, COLL_BAL(1) - #BondBall )

calculate : #0C2
calculate : #Incroc2
calculate : #Decroc?
pay : INCREMENT (
I pay INCREMENT
pay : INCREMENT (
I pay INCREMENT
calculate : #BondBall
BBAL("AIG#1" ,"AT1#1","ATI2#1"
calculate : #0Cl
calculate : #BondBal2

BBAL(“AIIZ#l”,"AII4B#1”,"AIIi#l“,”AII3#1”,"AII4A#1”,”M111#1","MIIZ#l“,"MIIB#l"
, "MITI4#1","MIIS#1'")

calculate
calculate

1 #0C2
. #BondBal

= MAX( 0, COLL_BAL{(2) - #BondBal2 )
= #BondBall + #BondBal2

calculate: #callBalaGrpl

calculate: #callBalGrp?2

COLL_BAL(1)
COLL_BAL(2)




~ from :
subject to :

pay :

ay
"AT4#1"; TAIS#1" )

from :

pay :

pay :

pay :

CASH_ACCOUNT (100)

CEILING ( #CallBalGrpl)

CLASS BALANCE SEQUENTIAL ( "GRP1" )

CLASS MORE_INTEREST SEQUENTIAL ( "GRP1" )

CLASS ( "GRP1" )
PRO_RATA ( "AIG#1"; "ATI1#1"; "AIZ2#1"; "AI3#1"; "AI4#1";

cLASS ( "GRP1" )
PRO_RATA ( "MI1#1" )

CLASS ( "GRP1" )
PRO_RATA ( "MI2#1" )

CLASS ( "GRP1" )
PRO_RATA ( "MI3#1" )

CLASS ( "GRP1" )
PRO_RATA ( "SBI#1" )

CLASS ( "GRP1" )
AS_INTEREST ( "R_1#1" )

SUBACCOUNT ( #writedownl )
WRITEDOWN SEQUENTIAL ( "SBI#1" )

SUBACCOUNT ( #writedownl )
WRITEDOWN SEQUENTIAL ( "MI3#1" )

SUBACCOUNT ( #writedownl )
WRITEDOWN SEQUENTIAL ( "MIZ2#1" )

SUBACCOUNT ( #Writedownl )
WRITEDOWN SEQUENTIAL ( "MI1#1" )

SUBACCOUNT ( #writedownl )
WRITEDOWN PRO_RATA ( "AIG#1'"; "AI1#1"; "AI2#1"; "AI3#1";

CASH_ACCOUNT (100)

CEILING ( #cCallBalGrp2)

CLASS BALANCE SEQUENTIAL ( "GRP2" )

CLASS MORE_INTEREST SEQUENTIAL ( "GRP2" )

cLAss ( "GRP2" )
PRO_RATA ( "AII2#1"; "AITI1#1"; "AII3#1" )

CLASS ( "GRP2" )
CLASS BALANCE SEQUENTIAL ( "AII4B" )

CEILING ( (BBAL({"AII4B#1")-BBAL("AII4B")) )
SEQUENTIAL ( "AII4B#1" )

CLASS ( "GRP2" )
CLASS BALANCE SEQUENTIAL ( "AII4A" )

CEILING ( (BBAL("AII4A#1")-BBAL("AII4A™)) )
SEQUENTIAL ( "AII4a#1" )

CLASS ( "GRP2" )
PRO_RATA ( "MII1#1" )




from : CLASS ( "GRP2" )
pay : PRO_RATA ( "MIIZ2#1" )
from : CLASS ( "GRP2" )
pay : PRO_RATA ( "MII3#1" )
from : CLASS ( "GRP2" )
pay : PRO_RATA ( "MII4#1" )
from : cCLASS ( "GRP2" )
pay : PRO_RATA ( "MIIS#1" )
from : cLass ( "GRp2" )
pay : PRO_RATA ( "SBII#1" )
from : CLASS ( "GRP2" )
pay : AS_INTEREST ( "R_2#1" )
from : CLASS ( "AII4B" )
pay : CLASS BALANCE SEQUENTIAL ("AII4")
from : CLASS ( "AII4" )
pay : PRO_RATA ( "AITI4#1" )
from : CLASS ( "AII4A" )
pay : CLASS BALANCE SEQUENTIAL ("ATI4™)
from : CLASS ( "AII4" )
pay : PRO_RATA ( "AII4#1" )

from : SUBACCOUNT ( #Writedown2 )
pay : WRITEDOWN SEQUENTIAL ( "SBIT#1" )
from : SUBACCOUNT ( #Writedown2 )
pay : WRITEDOWN SEQUENTIAL ( "MIIS#1" )
from : SUBACCOUNT ( #writedown2 )
pay : WRITEDOWN SEQUENTIAL ( "MII4#1" )
from : SUBACCOUNT ( #writedown2 )
pay : WRITEDOWN SEQUENTIAL ( "MII3#1" )
from : SUBACCOUNT ( #writedown2 )
pay : WRITEDOWN SEQUENTIAL ( "MIIZ2#1" )
from : SUBACCOUNT ( #Writedown2 )
pay : WRITEDOWN SEQUENTIAL ( "MII1#1" )
calculate : #WD_AII2 = MIN(BBAL("AII2#1"), #Writedown2 * BBAL("AII2#1") /
BBAL("AIIZ2#1", "AII4B#1", "AITI1#1", "AII3#1", "AII4A#1"))
calculate : #WD_ATII4B = MIN(BBAL("AII4B#1"), #writedown2 * BBAL("AII4B#1")
/ BBAL("AIIZ2#1", "AII4B#1", "AII1#1", "AII3#1", "AII4A#1"))
calculate : #wWD_AII1 = MIN(BBAL("AII1#1"), #writedown2 * BBAL("AII1l#1") /
BBAL("AIIZ2#1", "AII4B#1", "ATII1#1", "AII3#1", "AII4A#1"))
calculate : #WD_AII3 = MIN(BBAL("AII3#1"), #writedown2 * BBAL("AII3#1") /
BBAL("AII2#1", "AIT4B#1", "AII1#1", "AII3#1", "AIId4A#1"))
calculate : #WD_AII4A = MIN(BBAL("AII4A#1"), #writedown2 * BBAL("AII4A#1")
/ BBAL("AII2#1", "AII4B#1", "AII1#1", "AII3#1", "AII4A#1"))
calculate : #writedown? = #Writedown2 - #WD_AIIZ - #WD_AII4B - #WD_AIIl -
#WD_AII3 - #WD_AII4A

from : SUBACCOUNT ( #WD_AII2 )
pay : WRITEDOWN SEQUENTIAL ( "AIIZ2#1" )
subject to : CEILING ( #WD_AII4B )
pay : DECREMENT( BALANCE "ATIT4B#1", BY #WD_AII4B )




SUBACCOUNT ( #wD_AIIl )

pay WRITEDOWN SEQUENTIAL ( "ATI1#1" )
from SUBACCOUNT ( #WD_AII3 )
pay WRITEDOWN SEQUENTIAL ( "AII3#1" )
subject to : CEILING ( #WD_AII4A )
pay : DECREMENT( BALANCE "AII4A#1", BY #WD_AII4A )

.Co11atera1 OVER

|
! Factor --Delay--
! Type Date P/Y BV  Use BV for O
| wL 20041001 9999 9999  FALSE
I Pool# Type Gross Current original --Fee-- Maturity Orig ARM
Gross #mos #mos  P#mos P#mos Life Reset Life Max  Look
! coupon Factor Balance P/Y BV P/Y BV Term
Indﬁx Margin ToRst RstPer ToRst RstPer Cap Cap Floor Negam
Bac
'l BEGINNING OF COLLATERAL
M 1 WL 00 WAC 6.069 ( 9718262.92
/ 9718262.92 ); 9718262.92 0.25 0.25
178:2 178:2 180 NO_CHECK
GROUP 1
M 2 wL 00 WAC 8.038 ( 2941983.41
/ 2941983.41 ); 2941983.41 0.389 0.389
179:1 179:1 180 NO_CHECK
GROUP 1
M 3 wL 00 WAC 6.377 ( 1043338.82
/ 1043338.82 ); 1043338.82 0.29 0.29
239:1 239:1 240 NO_CHECK
GROUP 1
M 4 wL 00 WAC 8.325 ( 1937906.33
/ 1937906.33 ); 1937906.33 0.406 0.406
238:3 238:3 241 NO_CHECK
GROUP 1
M 5 wL 00 WAC 6.576 ( 121089487.41
/ 121G89487.41 ); 121089487.41 0.263 0.263
359:1 359:1 360 NO_CHECK
GROUP 1
M 6 wL 00 WAC 7.967 ( 159008140.49
/ 159008140.49 ); 159008140.49 0.31 0.31
359:1 359:1 360 NO_CHECK
GROUP 1
M 7 wL 00 WAC 6.515 ( 2502769.75
/ 2502769.75 ); 2502769.75 0.25 0.25
359:1 359:1 360 NO_CHECK
AMORT NONE FOR 113 GROUP 1
M 8 wL 00 WAC 7.589 ( 1269703.63
/ 1269703.63 ); 1269703.63 0.351 0.351
359:1 359:1 360 NO_CHECK




AMORT NONE FOR 83 GROUP 1

M 9 wL 00 WAC 8.8 ( 488407 .24
/ 488407.24 ); 488407 .24 0.329 0.329
355:4 355:4 359 NO_CHECK
BALLOON
SCHED_BOTH 180 GROUP 1
M 11 WL 00 WAC 3.918 ( 1747282.01
/ 1747282.01 ); 1747282.01 0.25 0.25
360:0 360:0 360 NO_CHECK ARM LIBOR_1YR
2.25 13 12 SYNC_INT 9.918 2 2.25
0 0 ORIG_GROSSRATE 3.918
GROUP 2 TEASER
M 12 WL 00 WAC 7.234 ( 1346023.30
/ 1346023.30 ); 1346023.30 0.25 0.25
357:3 357:3 360 NO_CHECK ARM LIBOR_1YR
4.759 22 10 SYNC_INT 13.234 1.835 5.125
0 0 INIT_PERCAP 1.933 ORIG_GROSSRATE 7.234
GROUP 2 TEASER
M 13 wL 00 WAC 5.473 ( 10964323.48
/ 10964323.48 ) 10964323.48 0.25 0.25
359:1 359:1 360 NO_CHECK ARM LIBOR_1YR
2.266 36 12 SYNC_INT 11.473 2 2.266
0 0 ORIG_GROSSRATE 5.473
GROUP 2 TEASER
M 14 WL 00 WAC 5.528 ( 15080914.72
/ 15080914.72 ); 15080914.72 0.25 0.25
359:1 359:1 360 NO_CHECK ARM LIBOR_1YR
2.251 60 12 SYNC_INT 10.528 2 2.251
0 0 INIT_PERCAP 5 ORIG_GROSSRATE 5.528
GRoupP 2 TEASER
M 15 wL 00 WAC 5.375 ( 867386.81
/ 867386.81 ); 867386.81 0.25 0.25
360:0 360:0 360 NO_CHECK ARM LIBOR_1YR
2.25 85 12 SYNC_INT 11.375 2 2.25
0 0 INIT_PERCAP 6 ORIG_GROSSRATE 5.375
GROUP 2 TEASER
M 16 wL 00 WAC 7.75 ( 74851.78
/ 74851.78 ); 74851.78 0.375 0.375
355:5 355:5 360 NO_CHECK ARM CMT_1YR
9.875 8 12 SYNC_INT 13.75 _ 2 9.75
0 0 ORIG_GROSSRATE 7.75
GROUP 2 TEASER
M 17 wL 00 WAC 6.658 ( 1095408.42
/ 1095408.42 ); 1095408.42 0.278 0.278
358:2 358:2 360 NO_CHECK ARM LIBOR_6MO
4.284 5 6 SYNC_INT 11.496 1 4.284
0 0 INIT_PERCAP 0.794 ORIG_GROSSRATE 6.658
GROUP 2 TEASER
M 18 WL 00 WAC 7.94 ( 720931665.36
/ 720931665.36 ); 720931665.36 0.462 0.462
359:1 359:1 360 NO_CHECK ARM LIBOR_6MO
7.51 24 6 SYNC_INT 14.129 1.05 7.947
0 0 INIT_PERCAP 2.846 ORIG_GROSSRATE 7.94
GROUP 2 TEASER
M 19 wL 00 WAC 7.797 ( 97996617.40
/ 97996617.40 ); 97996617.40 0.446 0.446
359:1 359:1 360 NO_CHECK ARM LIBOR_6MO
7.385 36 6 SYNC_INT 13.865 1.05 7.708
0 0 INIT_PERCAP 2.979 ORIG_GROSSRATE 7.797
GROUP 2 TEASER
M 20 wL 00 WAC 6.446 ( 11161330.49
/ 11161330.49 ); 11161330.49 0.25 0.25
359:1 359:1 360 NO_CHECK ARM LIBOR_6MO
3.195 60 6 SYNC_INT 12.423 1.855 3.229

0 0 INIT_PERCAP 5.613 ORIG_GROSSRATE 6.446




GROUP 2 TEASER

M 21 WL 00 WAC 5.601 ( 6837447.94
/ 6837447.94 ); 6837447.94 0.25 0.25
358:2 358:2 360 NO_CHECK ARM LIBOR_LYR
2.265 35 12 SYNC_INT 11.601 2 2.265
0 0 INIT_PERCAP 2.371 ORIG_GROSSRATE 5.601
AMORT NONE FOR 44 GROUP 2 TEASER
M 22 WL 00 WAC 5.566 ( 13666297.53
/ 13666297.53 ), 13666297.53 0.25 0.25
358:2 358:2 360 NO_CHECK ARM LIBOR_1YR
2.256 59 12 SYNC_INT 10.595 2 2.256
0 0 INIT_PERCAP 4,913 ORIG_GROSSRATE 5.566
AMORT NONE FOR 60 GROUP 2 TEASER
M 23 WL 00 WAC 5.5 ( 118425.40
/ 118425.40 ); 118425.40 0.25 0.25
359:1 359:1 360 NO_CHECK ARM LIBOR_1YR
2.25 84 12 SYNC_INT 10.5 2 2.25
0 0 INIT_PERCAP 5 ORIG_GROSSRATE 5.5
AMORT NONE FOR 84 GROUP 2 TEASER
M 24 WL 00 WAC 4.951 ( 1242112.37
/ 1242112.37 ); 1242112.37 0.25 0.25
358:2 358:2 360 NO_CHECK ARM CMT_1YR
2.25 35 12 SYNC_INT 10.951 2 2.25
0 0 ORIG_GROSSRATE 4.951
AMORT NONE FOR 55 GROUP 2 TEASER
M 25 WL 00 WAC 6.469 ( 366851.03
/ 366851.03 ); 366851.03 0.25 0.25
359:1 359:1 360 NO_CHECK ARM CMT_1YR
2.545 60 12 SYNC_INT 12.469 2 2.545
0 0 ORIG_GROSSRATE 6.469
AMORT NONE FOR 92 GROUP 2 TEASER
M 26 WL 00 WAC 5.897 ( 3731638.73
/ 3731638.73 ); 3731638.73 0.253 0.253
359:1 359:1 360 NO_CHECK ARM LIBOR_6MO
3.655 6 9 SYNC_INT 12.194 3.227 3.655
0 0 INIT_PERCAP 3.885 ORIG_GROSSRATE 5.897
AMORT NONE FOR 115 GRoOuP 2 TEASER
M 27 WL 00 WAC 6.736 ( 37340131.94
/ 37340131.94 ); 37340131.94 0.452 0.452
359:1 359:1 360 NO_CHECK ARM LIBOR_6MO
6.401 24 6 SYNC_INT 12.709 1 6.601
0 0 INIT_PERCAP 3 ORIG_GROSSRATE 6.736
AMORT NONE FOR 59 GROUP 2 TEASER
M 28 WL 00 WAC 6.493 ( 9468109.51
/ 9468109.51 ); 9468109.51 0.348 0.348
358:2 358:2 360 NO_CHECK ARM LIBOR_6MO
4.861 35 7 SYNC_INT 12.493 1.383 4.948
0 0 INIT_PERCAP 4.15 ORIG_GROSSRATE 6.493
AMORT NONE FOR 58 GROUP 2 TEASER
M 29 WL 00 WAC 6.361 ( 15963181.78
/ 15963181.78 ); 15963181.78 0.25 0.25
359:1 359:1 360 NO_CHECK ARM LIBOR_6MO
2.89 60 6 SYNC_INT 12.304 1.929 2.89
0 ‘0 INIT_PERCAP 5.9 ORIG_GROSSRATE 6.361

AMORT NONE FOR 62 GROUP 2 TEASER




